
NHDF
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VALPurchase Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

224,751.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 224,751.64

224,751.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.170% 31 Dec 2030 02 Oct 2015

STIF FUND

50,283.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,283.91

50,283.91

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Oct 20150.170% 31 Dec 2030 05 Oct 2015

STIF FUND

40,049.980 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 40,049.98

40,049.98

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20150.182% 31 Dec 2030 07 Oct 2015

STIF FUND

36,623.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 36,623.30

36,623.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Oct 20150.183% 31 Dec 2030 08 Oct 2015

STIF FUND

13,209.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,209.46

13,209.46

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Oct 20150.184% 31 Dec 2030 09 Oct 2015

STIF FUND

8,181.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,181.25

8,181.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Oct 20150.193% 31 Dec 2030 13 Oct 2015

STIF FUND

13,048.070 0.00100.000000Local1.000000 0.00 0.00 13,048.07
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100.000000 0.00 0.00Base 0.00 13,048.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Oct 20150.194% 31 Dec 2030 15 Oct 2015

STIF FUND

249,101.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 249,101.39

249,101.39

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.188% 31 Dec 2030 16 Oct 2015

STIF FUND

26,835.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 26,835.20

26,835.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Oct 20150.181% 31 Dec 2030 20 Oct 2015

STIF FUND

124,987.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 124,987.61

124,987.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Oct 20150.185% 31 Dec 2030 21 Oct 2015

STIF FUND

119,637.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 119,637.58

119,637.58

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Oct 20150.184% 31 Dec 2030 22 Oct 2015

STIF FUND

267,714.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 267,714.13

267,714.13

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Oct 20150.182% 31 Dec 2030 23 Oct 2015

STIF FUND

201,782.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 201,782.62

201,782.62

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20150.182% 31 Dec 2030 26 Oct 2015

STIF FUND

98,306.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 98,306.62

98,306.62
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STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.180% 31 Dec 2030 27 Oct 2015

STIF FUND

1,806.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,806.33

1,806.33

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Oct 20150.185% 31 Dec 2030 29 Oct 2015

STIF FUND

18,510.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 18,510.00

18,510.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.189% 31 Dec 2030 30 Oct 2015

STIF FUND

104,643.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 104,643.00

104,643.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.188% 31 Dec 2030 02 Nov 2015

STIF FUND

397,342.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 397,342.41

397,342.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Nov 20150.189% 31 Dec 2030 05 Nov 2015

STIF FUND

49,134.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 49,134.68

49,134.68

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Nov 20150.189% 31 Dec 2030 12 Nov 2015

STIF FUND

18,823.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 18,823.25

18,823.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Nov 20150.191% 31 Dec 2030 13 Nov 2015

STIF FUND

768,680.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 768,680.56

768,680.56

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Nov 20150.193% 31 Dec 2030 17 Nov 2015
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STIF FUND

11,913.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,913.57

11,913.57

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Nov 20150.191% 31 Dec 2030 19 Nov 2015

STIF FUND

279,391.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 279,391.34

279,391.34

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Nov 20150.184% 31 Dec 2030 20 Nov 2015

STIF FUND

354,609.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 354,609.83

354,609.83

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Nov 20150.182% 31 Dec 2030 23 Nov 2015

STIF FUND

4,393,968.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,393,968.64

4,393,968.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20150.196% 31 Dec 2030 30 Nov 2015

STIF FUND

128,562.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 128,562.40

128,562.40

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

554,625.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 554,625.46

554,625.46

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Dec 20150.201% 31 Dec 2030 02 Dec 2015

STIF FUND

15,663.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,663.54

15,663.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Dec 20150.212% 31 Dec 2030 08 Dec 2015

STIF FUND

41,956.800 0.00100.000000Local1.000000 0.00 0.00 41,956.80
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100.000000 0.00 0.00Base 0.00 41,956.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Dec 20150.220% 31 Dec 2030 10 Dec 2015

STIF FUND

334,486.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 334,486.13

334,486.13

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Dec 20150.224% 31 Dec 2030 11 Dec 2015

STIF FUND

17,364.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,364.20

17,364.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Dec 20150.223% 31 Dec 2030 15 Dec 2015

STIF FUND

65,515.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 65,515.66

65,515.66

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Dec 20150.228% 31 Dec 2030 16 Dec 2015

STIF FUND

81,181.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 81,181.51

81,181.51

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Dec 20150.238% 31 Dec 2030 17 Dec 2015

STIF FUND

114,275.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 114,275.00

114,275.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Dec 20150.265% 31 Dec 2030 18 Dec 2015

STIF FUND

71,577.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 71,577.00

71,577.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.272% 31 Dec 2030 21 Dec 2015

STIF FUND

30,875.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,875.00

30,875.00
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FUND:
View Date:to January 19, 2016
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October 1, 2015
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Stl Cur/Loc
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Asset ID Security Name/Description
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Fail Days
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Dec 20150.279% 31 Dec 2030 23 Dec 2015

STIF FUND

50,773.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,773.35

50,773.35

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Dec 20150.282% 31 Dec 2030 24 Dec 2015

STIF FUND

80,128.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 80,128.00

80,128.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.285% 31 Dec 2030 28 Dec 2015

STIF FUND

15,480.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,480.00

15,480.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Dec 20150.294% 31 Dec 2030 29 Dec 2015

STIF FUND

29,790.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 29,790.00

29,790.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20150.295% 31 Dec 2030 30 Dec 2015

STIF FUND

30,564.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,564.00

30,564.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Dec 20150.296% 31 Dec 2030 31 Dec 2015

STIF FUND

109,497.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 109,497.50

109,497.50
86199E9B7 Total

0.00 0.000.00 9,645,651.929,645,651.920 Local

0.00 0.00 0.00 9,645,651.92Base
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0.009,645,651.920 Local
0.00Base

0.00
0.00

0.00
0.00

9,645,651.92
9,645,651.92

US DOLLAR Total

CASH EQUIVALENTS  Total
9,645,651.920

Base 0.00 0.00 0.00 9,645,651.92

EQUITY
US DOLLAR

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC035710409 ANNALY CAPITAL MANAGEMENT IN 02 Oct 2015 0.01REIT USD.01 07 Oct 2015

1,500.000 0.009.962800Local1.000000
9.962800 0.00 10.50Base

10.50
0.00
0.00 14,954.70

14,954.70

CHEEVERS & CO. INC. USD/DTC19 Nov 2015 0.0124 Nov 2015

10,200.000 0.009.605200Local1.000000
9.605200 0.00 102.00Base

102.00
0.00
0.00 98,075.04

98,075.04

CHEEVERS & CO. INC. USD/DTC20 Nov 2015 0.0125 Nov 2015

9,600.000 0.009.558800Local1.000000
9.558800 0.00 96.00Base

96.00
0.00
0.00 91,860.48

91,860.48

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0109 Dec 2015

9,600.000 0.009.520000Local1.000000
9.520000 0.00 96.00Base

96.00
0.00
0.00 91,488.00

91,488.00
035710409 Total

304.50 0.000.00 296,378.2230,900.000 Local

0.00 304.50 0.00 296,378.22Base

LOOP CAPITAL MARKETS USD/DTC172967424 CITIGROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

17,200.000 0.0054.191200Local1.000000
54.191200 0.00 172.00Base

172.00
0.00
0.00 932,260.64

932,260.64

LOOP CAPITAL MARKETS USD/DTC04 Nov 2015 0.0109 Nov 2015

Books Closed Prepared by State StreetPage 7



NHDF
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VALPurchase Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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11,200.000 0.0054.013600Local1.000000
54.013600 0.00 112.00Base

112.00
0.00
0.00 605,064.32

605,064.32

CHEEVERS & CO. INC. USD/DTC18 Nov 2015 0.0123 Nov 2015

7,000.000 0.0054.955900Local1.000000
54.955900 0.00 70.00Base

70.00
0.00
0.00 384,761.30

384,761.30

LOOP CAPITAL MARKETS USD/DTC19 Nov 2015 0.0124 Nov 2015

9,800.000 0.0055.093900Local1.000000
55.093900 0.00 98.00Base

98.00
0.00
0.00 540,018.22

540,018.22
172967424 Total

452.00 0.000.00 2,462,104.4845,200.000 Local

0.00 452.00 0.00 2,462,104.48Base

LOOP CAPITAL MARKETS USD/DTC40412C101 HCA HOLDINGS INC 10 Nov 2015 0.01COMMON STOCK USD.01 16 Nov 2015

16,000.000 0.0069.868700Local1.000000
69.868700 0.00 160.00Base

160.00
0.00
0.00 1,118,059.20

1,118,059.20

LOOP CAPITAL MARKETS USD/DTC18 Nov 2015 0.0123 Nov 2015

11,700.000 0.0070.062700Local1.000000
70.062700 0.00 117.00Base

117.00
0.00
0.00 819,850.59

819,850.59

LOOP CAPITAL MARKETS USD/DTC19 Nov 2015 0.0124 Nov 2015

7,800.000 0.0066.581000Local1.000000
66.581000 0.00 78.00Base

78.00
0.00
0.00 519,409.80

519,409.80

LOOP CAPITAL MARKETS USD/DTC20 Nov 2015 0.0125 Nov 2015

13,000.000 0.0067.253700Local1.000000
67.253700 0.00 130.00Base

130.00
0.00
0.00 874,428.10

874,428.10
40412C101 Total

485.00 0.000.00 3,331,747.6948,500.000 Local

0.00 485.00 0.00 3,331,747.69Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC44106M102 HOSPITALITY PROPERTIES TRUST 08 Oct 2015 0.01REIT USD.01 14 Oct 2015

2,000.000 0.0028.212300Local1.000000 10.00 0.00 56,434.60
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28.212300 0.00 10.00Base 0.00 56,434.60

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC09 Oct 2015 0.0115 Oct 2015

2,000.000 0.0027.928500Local1.000000
27.928500 0.00 10.00Base

10.00
0.00
0.00 55,867.00

55,867.00

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC16 Oct 2015 0.0121 Oct 2015

2,100.000 0.0028.262100Local1.000000
28.262100 0.00 10.50Base

10.50
0.00
0.00 59,360.91

59,360.91
44106M102 Total

30.50 0.000.00 171,662.516,100.000 Local

0.00 30.50 0.00 171,662.51Base

CABRERA CAPITAL MARKETS USD/DTC478160104 JOHNSON + JOHNSON 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

3,000.000 0.00102.271600Local1.000000
102.271600 0.00 30.00Base

30.00
0.00
0.00 306,844.80

306,844.80

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC637071101 NATIONAL OILWELL VARCO INC 29 Oct 2015 0.01COMMON STOCK USD.01 03 Nov 2015

12,500.000 0.0036.301200Local1.000000
36.301200 0.00 62.50Base

62.50
0.00
0.00 453,827.50

453,827.50

SPINOFF USD/DTC74967R106 RMR GROUP INC/THE   A 15 Dec 2015COMMON STOCK

1,245.000 0.0013.000000Local1.000000
13.000000 0.00 0.00Base

0.00
0.00
0.00 16,185.00

16,185.00

SPINOFF USD/DTC15 Dec 2015 CANCEL

-1,245.000 0.0013.000000Local1.000000
13.000000 0.00 0.00Base

0.00
0.00
0.00 -16,185.00

-16,185.00

AUTREPAT-DISTRIBUTION USD/DTC15 Dec 2015 18 Dec 2015

1,245.000 0.0013.000000Local1.000000
13.000000 0.00 0.00Base

0.00
0.00
0.00 16,185.00

16,185.00
74967R106 Total

0.00 0.000.00 16,185.001,245.000 Local

0.00 0.00 0.00 16,185.00Base
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MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC871503108 SYMANTEC CORP 29 Oct 2015 0.01COMMON STOCK USD.01 03 Nov 2015

4,200.000 0.0020.483600Local1.000000
20.483600 0.00 21.00Base

21.00
0.00
0.00 86,052.12

86,052.12

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC30 Oct 2015 0.0104 Nov 2015

2,300.000 0.0020.581300Local1.000000
20.581300 0.00 11.50Base

11.50
0.00
0.00 47,348.49

47,348.49

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC02 Nov 2015 0.0105 Nov 2015

5,900.000 0.0020.714200Local1.000000
20.714200 0.00 29.50Base

29.50
0.00
0.00 122,243.28

122,243.28

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC03 Nov 2015 0.0106 Nov 2015

4,000.000 0.0020.762100Local1.000000
20.762100 0.00 20.00Base

20.00
0.00
0.00 83,068.40

83,068.40

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC04 Nov 2015 0.0109 Nov 2015

4,000.000 0.0020.886700Local1.000000
20.886700 0.00 20.00Base

20.00
0.00
0.00 83,566.80

83,566.80

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2015 0.0110 Nov 2015

5,100.000 0.0021.009700Local1.000000
21.009700 0.00 25.50Base

25.50
0.00
0.00 107,174.97

107,174.97

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC06 Nov 2015 0.0112 Nov 2015

3,900.000 0.0020.317900Local1.000000
20.317900 0.00 19.50Base

19.50
0.00
0.00 79,259.31

79,259.31

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC09 Nov 2015 0.0113 Nov 2015

3,800.000 0.0020.173400Local1.000000
20.173400 0.00 19.00Base

19.00
0.00
0.00 76,677.92

76,677.92

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC10 Nov 2015 0.0116 Nov 2015

3,900.000 0.0019.995300Local1.000000
19.995300 0.00 19.50Base

19.50
0.00
0.00 78,001.17

78,001.17
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NHDF
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VALPurchase Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC11 Nov 2015 0.0116 Nov 2015

1,600.000 0.0019.815700Local1.000000
19.815700 0.00 8.00Base

8.00
0.00
0.00 31,713.12

31,713.12
871503108 Total

193.50 0.000.00 795,105.5838,700.000 Local

0.00 193.50 0.00 795,105.58Base

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC91307C102 UNITED THERAPEUTICS CORP 29 Oct 2015 0.01COMMON STOCK USD.01 03 Nov 2015

600.000 0.00142.268000Local1.000000
142.268000 0.00 4.50Base

4.50
0.00
0.00 85,365.30

85,365.30

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC30 Oct 2015 0.0104 Nov 2015

700.000 0.00146.487000Local1.000000
146.487000 0.00 5.25Base

5.25
0.00
0.00 102,546.15

102,546.15

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC02 Nov 2015 0.0105 Nov 2015

200.000 0.00152.498700Local1.000000
152.498700 0.00 1.50Base

1.50
0.00
0.00 30,501.24

30,501.24

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC03 Nov 2015 0.0106 Nov 2015

400.000 0.00152.455000Local1.000000
152.455000 0.00 3.00Base

3.00
0.00
0.00 60,985.00

60,985.00

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC04 Nov 2015 0.0109 Nov 2015

2,000.000 0.00151.065200Local1.000000
151.065200 0.00 15.00Base

15.00
0.00
0.00 302,145.40

302,145.40

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC05 Nov 2015 0.0110 Nov 2015

600.000 0.00150.180500Local1.000000
150.180500 0.00 4.50Base

4.50
0.00
0.00 90,112.80

90,112.80

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC06 Nov 2015 0.0112 Nov 2015

500.000 0.00152.251700Local1.000000
152.251700 0.00 3.75Base

3.75
0.00
0.00 76,129.60

76,129.60

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC09 Nov 2015 0.0113 Nov 2015
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NHDF
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VALPurchase Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000 0.00155.692200Local1.000000
155.692200 0.00 0.75Base

0.75
0.00
0.00 15,569.97

15,569.97

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC10 Nov 2015 0.0116 Nov 2015

1,000.000 0.00153.930000Local1.000000
153.930000 0.00 7.50Base

7.50
0.00
0.00 153,937.50

153,937.50

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC11 Nov 2015 0.0116 Nov 2015

300.000 0.00149.371400Local1.000000
149.371400 0.00 2.10Base

2.10
0.00
0.00 44,813.52

44,813.52

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC12 Nov 2015 0.0117 Nov 2015

500.000 0.00146.442700Local1.000000
146.442700 0.00 2.50Base

2.50
0.00
0.00 73,223.85

73,223.85

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC16 Nov 2015 0.0119 Nov 2015

100.000 0.00144.194900Local1.000000
144.194900 0.00 0.75Base

0.75
0.00
0.00 14,420.24

14,420.24

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC17 Nov 2015 0.0120 Nov 2015

200.000 0.00148.818700Local1.000000
148.818700 0.00 1.50Base

1.50
0.00
0.00 29,765.24

29,765.24

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC18 Nov 2015 0.0123 Nov 2015

600.000 0.00149.756600Local1.000000
149.756600 0.00 4.50Base

4.50
0.00
0.00 89,858.46

89,858.46

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC19 Nov 2015 0.0124 Nov 2015

300.000 0.00150.439500Local1.000000
150.439500 0.00 2.25Base

2.25
0.00
0.00 45,134.10

45,134.10

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC20 Nov 2015 0.0125 Nov 2015

200.000 0.00151.317200Local1.000000
151.317200 0.00 1.50Base

1.50
0.00
0.00 30,264.94

30,264.94

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC23 Nov 2015 0.0127 Nov 2015

100.000 0.00152.808600Local1.000000 0.75 0.00 15,281.61
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NHDF
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VALPurchase Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

152.808600 0.00 0.75Base 0.00 15,281.61

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC24 Nov 2015 0.0130 Nov 2015

200.000 0.00152.145300Local1.000000
152.145300 0.00 1.50Base

1.50
0.00
0.00 30,430.56

30,430.56

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC25 Nov 2015 0.0101 Dec 2015

100.000 0.00155.130300Local1.000000
155.130300 0.00 0.75Base

0.75
0.00
0.00 15,513.78

15,513.78

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC30 Nov 2015 0.0103 Dec 2015

200.000 0.00155.694700Local1.000000
155.694700 0.00 1.50Base

1.50
0.00
0.00 31,140.44

31,140.44

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC01 Dec 2015 0.0104 Dec 2015

100.000 0.00154.037800Local1.000000
154.037800 0.00 0.75Base

0.75
0.00
0.00 15,404.53

15,404.53

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC02 Dec 2015 0.0107 Dec 2015

100.000 0.00157.499900Local1.000000
157.499900 0.00 0.75Base

0.75
0.00
0.00 15,750.74

15,750.74

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC03 Dec 2015 0.0108 Dec 2015

100.000 0.00154.687200Local1.000000
154.687200 0.00 0.75Base

0.75
0.00
0.00 15,469.47

15,469.47

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC04 Dec 2015 0.0109 Dec 2015

100.000 0.00157.307200Local1.000000
157.307200 0.00 0.75Base

0.75
0.00
0.00 15,731.47

15,731.47

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC07 Dec 2015 0.0110 Dec 2015

100.000 0.00155.448300Local1.000000
155.448300 0.00 0.50Base

0.50
0.00
0.00 15,545.33

15,545.33

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC08 Dec 2015 0.0111 Dec 2015

100.000 0.00158.514900Local1.000000
158.514900 0.00 0.70Base

0.70
0.00
0.00 15,852.19

15,852.19

Books Closed Prepared by State StreetPage 13



NHDF
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VALPurchase Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

91307C102 Total

69.55 0.000.00 1,430,893.439,500.000 Local

0.00 69.55 0.00 1,430,893.43Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC92339V100 VEREIT INC 30 Oct 2015 0.01REIT USD.01 04 Nov 2015

8,700.000 0.008.343200Local1.000000
8.343200 0.00 43.50Base

43.50
0.00
0.00 72,629.34

72,629.34

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC02 Nov 2015 0.0105 Nov 2015

5,300.000 0.008.328600Local1.000000
8.328600 0.00 26.50Base

26.50
0.00
0.00 44,168.08

44,168.08

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC03 Nov 2015 0.0106 Nov 2015

8,800.000 0.008.540200Local1.000000
8.540200 0.00 44.00Base

44.00
0.00
0.00 75,197.76

75,197.76

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC04 Nov 2015 0.0109 Nov 2015

8,400.000 0.008.525200Local1.000000
8.525200 0.00 42.00Base

42.00
0.00
0.00 71,653.68

71,653.68

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2015 0.0110 Nov 2015

5,900.000 0.008.491600Local1.000000
8.491600 0.00 29.50Base

29.50
0.00
0.00 50,129.94

50,129.94

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC06 Nov 2015 0.0112 Nov 2015

5,300.000 0.008.407600Local1.000000
8.407600 0.00 26.50Base

26.50
0.00
0.00 44,586.78

44,586.78

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC06 Nov 2015 0.0112 Nov 2015

4,200.000 0.008.605000Local1.000000
8.605000 0.00 31.50Base

31.50
0.00
0.00 36,172.50

36,172.50

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC09 Nov 2015 0.0113 Nov 2015

6,300.000 0.008.079800Local1.000000
8.079800 0.00 31.50Base

31.50
0.00
0.00 50,934.24

50,934.24

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC10 Nov 2015 0.0116 Nov 2015
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NHDF
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VALPurchase Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

5,700.000 0.008.079000Local1.000000
8.079000 0.00 28.50Base

28.50
0.00
0.00 46,078.80

46,078.80

LIQUIDNET INC USD/DTC11 Nov 2015 0.0116 Nov 2015

1,700.000 0.008.125000Local1.000000
8.125000 0.00 17.00Base

17.00
0.00
0.00 13,829.50

13,829.50

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC11 Nov 2015 0.0116 Nov 2015

4,200.000 0.008.122500Local1.000000
8.122500 0.00 29.40Base

29.40
0.00
0.00 34,143.90

34,143.90

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC12 Nov 2015 0.0117 Nov 2015

4,200.000 0.008.095900Local1.000000
8.095900 0.00 31.50Base

31.50
0.00
0.00 34,034.28

34,034.28

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC13 Nov 2015 0.0118 Nov 2015

9,500.000 0.008.001100Local1.000000
8.001100 0.00 71.25Base

71.25
0.00
0.00 76,081.70

76,081.70

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC16 Nov 2015 0.0119 Nov 2015

7,100.000 0.007.981800Local1.000000
7.981800 0.00 35.50Base

35.50
0.00
0.00 56,706.28

56,706.28

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC17 Nov 2015 0.0120 Nov 2015

10,400.000 0.008.036500Local1.000000
8.036500 0.00 52.00Base

52.00
0.00
0.00 83,631.60

83,631.60

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC18 Nov 2015 0.0123 Nov 2015

10,400.000 0.008.025600Local1.000000
8.025600 0.00 52.00Base

52.00
0.00
0.00 83,518.24

83,518.24

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC19 Nov 2015 0.0124 Nov 2015

6,300.000 0.008.101100Local1.000000
8.101100 0.00 31.50Base

31.50
0.00
0.00 51,068.43

51,068.43

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC20 Nov 2015 0.0125 Nov 2015

2,800.000 0.008.292400Local1.000000 14.00 0.00 23,232.72
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NHDF
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VALPurchase Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

8.292400 0.00 14.00Base 0.00 23,232.72

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC23 Nov 2015 0.0127 Nov 2015

3,800.000 0.008.275800Local1.000000
8.275800 0.00 19.00Base

19.00
0.00
0.00 31,467.04

31,467.04

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC24 Nov 2015 0.0130 Nov 2015

5,700.000 0.008.256900Local1.000000
8.256900 0.00 28.50Base

28.50
0.00
0.00 47,092.83

47,092.83

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC25 Nov 2015 0.0101 Dec 2015

3,600.000 0.008.292700Local1.000000
8.292700 0.00 18.00Base

18.00
0.00
0.00 29,871.72

29,871.72

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC30 Nov 2015 0.0103 Dec 2015

4,200.000 0.008.332400Local1.000000
8.332400 0.00 21.00Base

21.00
0.00
0.00 35,017.08

35,017.08

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC01 Dec 2015 0.0104 Dec 2015

4,200.000 0.008.372100Local1.000000
8.372100 0.00 21.00Base

21.00
0.00
0.00 35,183.82

35,183.82

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC02 Dec 2015 0.0107 Dec 2015

7,100.000 0.008.335400Local1.000000
8.335400 0.00 35.50Base

35.50
0.00
0.00 59,216.84

59,216.84

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC03 Dec 2015 0.0108 Dec 2015

7,700.000 0.008.179900Local1.000000
8.179900 0.00 38.50Base

38.50
0.00
0.00 63,023.73

63,023.73

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC04 Dec 2015 0.0109 Dec 2015

7,600.000 0.008.258300Local1.000000
8.258300 0.00 38.00Base

38.00
0.00
0.00 62,801.08

62,801.08

MORGAN STANLEY CO INCORPORATED USD/DTC07 Dec 2015 0.0110 Dec 2015

200.000 0.008.146300Local1.000000
8.146300 0.00 1.40Base

1.40
0.00
0.00 1,630.66

1,630.66
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NHDF
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VALPurchase Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC07 Dec 2015 0.0110 Dec 2015

600.000 0.008.119800Local1.000000
8.119800 0.00 3.00Base

3.00
0.00
0.00 4,874.88

4,874.88

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC08 Dec 2015 0.0111 Dec 2015

7,100.000 0.008.074100Local1.000000
8.074100 0.00 35.50Base

35.50
0.00
0.00 57,361.61

57,361.61

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC09 Dec 2015 0.0114 Dec 2015

2,100.000 0.008.090300Local1.000000
8.090300 0.00 10.50Base

10.50
0.00
0.00 17,000.13

17,000.13

UBS SECURITIES LLC USD/DTC10 Dec 2015 0.0115 Dec 2015

7,700.000 0.008.172200Local1.000000
8.172200 0.00 53.90Base

53.90
0.00
0.00 62,979.84

62,979.84

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC11 Dec 2015 0.0116 Dec 2015

2,300.000 0.008.091300Local1.000000
8.091300 0.00 11.50Base

11.50
0.00
0.00 18,621.49

18,621.49
92339V100 Total

972.95 0.000.00 1,473,940.52179,100.000 Local

0.00 972.95 0.00 1,473,940.52Base

MORGAN STANLEY CO INCORPORATED USD/DTC929089100 VOYA FINANCIAL INC 01 Oct 2015 0.01COMMON STOCK USD.01 06 Oct 2015

2,900.000 0.0038.931300Local1.000000
38.931300 0.00 20.30Base

20.30
0.00
0.00 112,921.07

112,921.07

0.00377,645.000 Local
0.00Base

2,620.80
2,620.80

0.00
0.00

10,851,610.80
10,851,610.80

US DOLLAR Total

EQUITY  Total
377,645.000

Base 0.00 2,620.80 0.00 10,851,610.80
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NHDF
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VALPurchase Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

20,497,262.720.002,620.800.00

10,023,296.920

PURCHASE Total

Base
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NHDF
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VALSales Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Oct 20150.161% 31 Dec 2030 06 Oct 2015

STIF FUND

95,650.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 95,650.07

95,650.07

STATE STREET BANK AND TRUST USD/CSW14 Oct 201531 Dec 2030 14 Oct 2015

STIF FUND

30,394.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,394.02

30,394.02

STATE STREET BANK AND TRUST USD/CSW19 Oct 201531 Dec 2030 19 Oct 2015

STIF FUND

323,839.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 323,839.07

323,839.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Nov 20150.164% 31 Dec 2030 03 Nov 2015

STIF FUND

483,128.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 483,128.64

483,128.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Nov 20150.171% 31 Dec 2030 04 Nov 2015

STIF FUND

169,059.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 169,059.44

169,059.44

STATE STREET BANK AND TRUST USD/CSW06 Nov 201531 Dec 2030 06 Nov 2015

STIF FUND

976,345.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 976,345.90

976,345.90

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Nov 20150.178% 31 Dec 2030 09 Nov 2015

STIF FUND

656,544.500 0.00100.000000Local1.000000 0.00 0.00 656,544.50
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NHDF
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VALSales Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 656,544.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Nov 20150.194% 31 Dec 2030 10 Nov 2015

STIF FUND

115,205.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 115,205.83

115,205.83

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Nov 20150.181% 31 Dec 2030 16 Nov 2015

STIF FUND

1,375,697.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,375,697.75

1,375,697.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Nov 20150.189% 31 Dec 2030 18 Nov 2015

STIF FUND

47,944.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 47,944.54

47,944.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Nov 20150.191% 31 Dec 2030 24 Nov 2015

STIF FUND

1,178,095.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,178,095.65

1,178,095.65

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Nov 20150.184% 31 Dec 2030 25 Nov 2015

STIF FUND

848,154.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 848,154.95

848,154.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Nov 20150.182% 31 Dec 2030 27 Nov 2015

STIF FUND

21,503.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,503.84

21,503.84

STATE STREET BANK AND TRUST USD/CSW03 Dec 201531 Dec 2030 03 Dec 2015

STIF FUND

53,801.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 53,801.41

53,801.41
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NHDF
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VALSales Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW04 Dec 201531 Dec 2030 04 Dec 2015

STIF FUND

32,146.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 32,146.85

32,146.85

STATE STREET BANK AND TRUST USD/CSW07 Dec 201531 Dec 2030 07 Dec 2015

STIF FUND

31,808.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 31,808.56

31,808.56

STATE STREET BANK AND TRUST USD/CSW09 Dec 201531 Dec 2030 09 Dec 2015

STIF FUND

47,441.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 47,441.40

47,441.40

STATE STREET BANK AND TRUST USD/CSW14 Dec 201531 Dec 2030 14 Dec 2015

STIF FUND

9,724.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,724.13

9,724.13
86199E9B7 Total

0.00 0.000.00 6,496,486.556,496,486.550 Local

0.00 0.00 0.00 6,496,486.55Base

0.006,496,486.550 Local
0.00Base

0.00
0.00

0.00
0.00

6,496,486.55
6,496,486.55

US DOLLAR Total

CASH EQUIVALENTS  Total
6,496,486.550

Base 0.00 0.00 0.00 6,496,486.55

EQUITY
US DOLLAR

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC16359R103 CHEMED CORP 05 Oct 2015 0.01COMMON STOCK USD1. 08 Oct 2015
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NHDF
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VALSales Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000 0.00132.104100Local1.000000
132.104100 0.00 0.70Base

0.70
0.25
0.25 13,209.46

13,209.46

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC07 Oct 2015 0.0113 Oct 2015

100.000 0.00129.733800Local1.000000
129.733800 0.00 0.70Base

0.70
0.24
0.24 12,972.44

12,972.44

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC08 Oct 2015 0.0114 Oct 2015

200.000 0.00130.212300Local1.000000
130.212300 0.00 1.40Base

1.40
0.48
0.48 26,040.58

26,040.58

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC09 Oct 2015 0.0115 Oct 2015

900.000 0.00131.233000Local1.000000
131.233000 0.00 6.30Base

6.30
2.18
2.18 118,101.22

118,101.22

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC12 Oct 2015 0.0115 Oct 2015

1,000.000 0.00131.560600Local1.000000
131.560600 0.00 7.00Base

7.00
2.43
2.43 131,551.17

131,551.17

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC13 Oct 2015 0.0116 Oct 2015

200.000 0.00134.185500Local1.000000
134.185500 0.00 1.40Base

1.40
0.50
0.50 26,835.20

26,835.20

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC14 Oct 2015 0.0119 Oct 2015

200.000 0.00132.224100Local1.000000
132.224100 0.00 1.40Base

1.40
0.49
0.49 26,442.93

26,442.93

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC15 Oct 2015 0.0120 Oct 2015

800.000 0.00131.950200Local1.000000
131.950200 0.00 5.60Base

5.60
1.95
1.95 105,552.61

105,552.61

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC16 Oct 2015 0.0121 Oct 2015

800.000 0.00132.328800Local1.000000
132.328800 0.00 5.60Base

5.60
1.95
1.95 105,855.49

105,855.49

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC19 Oct 2015 0.0122 Oct 2015

1,900.000 0.00132.069500Local1.000000 13.30 4.62 250,914.13
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NHDF
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VALSales Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

132.069500 0.00 13.30Base 4.62 250,914.13

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,300.000 0.00133.748400Local1.000000
133.748400 0.00 9.10Base

9.10
3.20
3.20 173,860.62

173,860.62

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC21 Oct 2015 0.0126 Oct 2015

500.000 0.00132.754700Local1.000000
132.754700 0.00 3.50Base

3.50
1.23
1.23 66,372.62

66,372.62
16359R103 Total

56.00 19.520.00 1,057,708.478,000.000 Local

0.00 56.00 19.52 1,057,708.47Base

CHEEVERS & CO. INC. USD/DTC171232101 CHUBB CORP 18 Nov 2015 0.01COMMON STOCK USD1. 23 Nov 2015

20,600.000 0.00130.251500Local1.000000
130.251500 0.00 206.00Base

206.00
49.37
49.37 2,682,925.53

2,682,925.53

CHEEVERS & CO. INC. USD/DTC406216101 HALLIBURTON CO 09 Nov 2015 0.01COMMON STOCK USD2.5 13 Nov 2015

21,500.000 0.0039.154100Local1.000000
39.154100 0.00 215.00Base

215.00
15.49
15.49 841,582.66

841,582.66

UBS SECURITIES LLC USD/DTC502424104 L 3 COMMUNICATIONS HOLDINGS 29 Oct 2015 0.01COMMON STOCK USD.01 03 Nov 2015

1,100.000 0.00129.206000Local1.000000
129.206000 0.00 7.70Base

7.70
2.62
2.62 142,116.28

142,116.28

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC30 Oct 2015 0.0104 Nov 2015

100.000 0.00127.910800Local1.000000
127.910800 0.00 0.75Base

0.75
0.24
0.24 12,790.09

12,790.09

UBS SECURITIES LLC USD/DTC03 Nov 2015 0.0106 Nov 2015

300.000 0.00124.073300Local1.000000
124.073300 0.00 2.10Base

2.10
0.69
0.69 37,219.20

37,219.20

UBS SECURITIES LLC USD/DTC04 Nov 2015 0.0109 Nov 2015

3,300.000 0.00123.109300Local1.000000
123.109300 0.00 23.10Base

23.10
7.48
7.48 406,230.11

406,230.11
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NHDF
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VALSales Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC05 Nov 2015 0.0110 Nov 2015

1,000.000 0.00123.218000Local1.000000
123.218000 0.00 7.00Base

7.00
2.27
2.27 123,208.73

123,208.73

UBS SECURITIES LLC USD/DTC06 Nov 2015 0.0112 Nov 2015

1,800.000 0.00121.730600Local1.000000
121.730600 0.00 12.60Base

12.60
4.04
4.04 219,098.44

219,098.44

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC09 Nov 2015 0.0113 Nov 2015

100.000 0.00120.849700Local1.000000
120.849700 0.00 0.70Base

0.70
0.23
0.23 12,084.04

12,084.04

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC11 Nov 2015 0.0116 Nov 2015

700.000 0.00121.047200Local1.000000
121.047200 0.00 4.90Base

4.90
1.56
1.56 84,726.58

84,726.58

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC12 Nov 2015 0.0117 Nov 2015

1,000.000 0.00119.180900Local1.000000
119.180900 0.00 7.00Base

7.00
2.20
2.20 119,171.70

119,171.70

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC13 Nov 2015 0.0118 Nov 2015

200.000 0.00119.192000Local1.000000
119.192000 0.00 1.40Base

1.40
0.44
0.44 23,836.56

23,836.56

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC16 Nov 2015 0.0119 Nov 2015

2,200.000 0.00122.320100Local1.000000
122.320100 0.00 15.40Base

15.40
4.96
4.96 269,083.86

269,083.86

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC17 Nov 2015 0.0120 Nov 2015

2,100.000 0.00124.336500Local1.000000
124.336500 0.00 14.70Base

14.70
4.81
4.81 261,087.14

261,087.14

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC18 Nov 2015 0.0123 Nov 2015

1,200.000 0.00125.326700Local1.000000
125.326700 0.00 8.40Base

8.40
2.77
2.77 150,380.87

150,380.87

UBS SECURITIES LLC USD/DTC19 Nov 2015 0.0124 Nov 2015
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NHDF
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VALSales Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

600.000 0.00126.025900Local1.000000
126.025900 0.00 4.20Base

4.20
1.40
1.40 75,609.94

75,609.94

UBS SECURITIES LLC USD/DTC20 Nov 2015 0.0125 Nov 2015

1,300.000 0.00126.533400Local1.000000
126.533400 0.00 9.10Base

9.10
3.03
3.03 164,481.29

164,481.29

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC23 Nov 2015 0.0127 Nov 2015

200.000 0.00126.233400Local1.000000
126.233400 0.00 1.40Base

1.40
0.47
0.47 25,244.81

25,244.81

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC24 Nov 2015 0.0130 Nov 2015

1,400.000 0.00124.429500Local1.000000
124.429500 0.00 9.80Base

9.80
3.21
3.21 174,188.29

174,188.29

UBS SECURITIES LLC USD/DTC25 Nov 2015 0.0101 Dec 2015

300.000 0.00125.001200Local1.000000
125.001200 0.00 2.10Base

2.10
0.70
0.70 37,497.56

37,497.56

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC30 Nov 2015 0.0103 Dec 2015

100.000 0.00123.570400Local1.000000
123.570400 0.00 0.70Base

0.70
0.23
0.23 12,356.11

12,356.11

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC02 Dec 2015 0.0107 Dec 2015

100.000 0.00122.709500Local1.000000
122.709500 0.00 0.70Base

0.70
0.23
0.23 12,270.02

12,270.02

SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC04 Dec 2015 0.0109 Dec 2015

700.000 0.00122.705200Local1.000000
122.705200 0.00 4.90Base

4.90
1.59
1.59 85,887.15

85,887.15
502424104 Total

138.65 45.170.00 2,448,568.7719,800.000 Local

0.00 138.65 45.17 2,448,568.77Base

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC62855J104 MYRIAD GENETICS INC 30 Oct 2015 0.01COMMON STOCK USD.01 04 Nov 2015

1,000.000 0.0040.682700Local1.000000 7.50 0.75 40,674.45
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NHDF
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VALSales Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

40.682700 0.00 7.50Base 0.75 40,674.45

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC02 Nov 2015 0.0105 Nov 2015

5,300.000 0.0041.341900Local1.000000
41.341900 0.00 39.75Base

39.75
4.04
4.04 219,068.28

219,068.28

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC03 Nov 2015 0.0106 Nov 2015

3,300.000 0.0041.810300Local1.000000
41.810300 0.00 24.75Base

24.75
2.54
2.54 137,946.70

137,946.70

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC04 Nov 2015 0.0109 Nov 2015

6,600.000 0.0045.029600Local1.000000
45.029600 0.00 49.50Base

49.50
5.47
5.47 297,140.39

297,140.39

UBS SECURITIES LLC USD/DTC05 Nov 2015 0.0110 Nov 2015

200.000 0.0045.023600Local1.000000
45.023600 0.00 1.40Base

1.40
0.17
0.17 9,003.15

9,003.15

UBS SECURITIES LLC USD/DTC09 Nov 2015 0.0113 Nov 2015

500.000 0.0044.143800Local1.000000
44.143800 0.00 3.50Base

3.50
0.41
0.41 22,067.99

22,067.99

UBS SECURITIES LLC USD/DTC10 Nov 2015 0.0116 Nov 2015

600.000 0.0044.197800Local1.000000
44.197800 0.00 4.20Base

4.20
0.49
0.49 26,513.99

26,513.99

UBS SECURITIES LLC USD/DTC11 Nov 2015 0.0116 Nov 2015

400.000 0.0044.196300Local1.000000
44.196300 0.00 2.80Base

2.80
0.33
0.33 17,675.39

17,675.39

UBS SECURITIES LLC USD/DTC13 Nov 2015 0.0118 Nov 2015

100.000 0.0043.013800Local1.000000
43.013800 0.00 0.70Base

0.70
0.08
0.08 4,300.60

4,300.60

UBS SECURITIES LLC USD/DTC17 Nov 2015 0.0120 Nov 2015

1,300.000 0.0043.302400Local1.000000
43.302400 0.00 9.10Base

9.10
1.04
1.04 56,282.98

56,282.98
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NHDF
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VALSales Report by Report Date
LSV ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

62855J104 Total

143.20 15.320.00 830,673.9219,300.000 Local

0.00 143.20 15.32 830,673.92Base

CHEEVERS & CO. INC. USD/DTC755111507 RAYTHEON COMPANY 17 Nov 2015 0.01COMMON STOCK USD.01 20 Nov 2015

1,100.000 0.00123.365500Local1.000000
123.365500 0.00 11.00Base

11.00
2.50
2.50 135,688.55

135,688.55

CHEEVERS & CO. INC. USD/DTC18 Nov 2015 0.0123 Nov 2015

23,700.000 0.00123.575600Local1.000000
123.575600 0.00 237.00Base

237.00
53.89
53.89 2,928,450.83

2,928,450.83
755111507 Total

248.00 56.390.00 3,064,139.3824,800.000 Local

0.00 248.00 56.39 3,064,139.38Base

0.00114,000.000 Local
0.00Base

1,006.85
1,006.85

201.26
201.26

10,925,598.73
10,925,598.73

US DOLLAR Total

EQUITY  Total
114,000.000

Base 0.00 1,006.85 201.26 10,925,598.73

17,422,085.28201.261,006.850.00

6,610,486.550

SALES Total

Base
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NHDG
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI-RHUMBLINE ADVISORSPurchase and Sales by Report Date
CLIENT MANAGED

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********
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NHDM
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

266,342.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 266,342.36

266,342.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.170% 31 Dec 2030 02 Oct 2015

STIF FUND

31,834.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 31,834.17

31,834.17

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Oct 20150.170% 31 Dec 2030 05 Oct 2015

STIF FUND

8,755.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,755.04

8,755.04

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Oct 20150.174% 31 Dec 2030 06 Oct 2015

STIF FUND

23,988.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,988.32

23,988.32

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20150.182% 31 Dec 2030 07 Oct 2015

STIF FUND

82,550.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 82,550.96

82,550.96

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Oct 20150.183% 31 Dec 2030 08 Oct 2015

STIF FUND

5,509.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,509.50

5,509.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Oct 20150.184% 31 Dec 2030 09 Oct 2015

STIF FUND

91,273.080 0.00100.000000Local1.000000 0.00 0.00 91,273.08
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NHDM
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 91,273.08

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Oct 20150.193% 31 Dec 2030 13 Oct 2015

STIF FUND

4,740.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,740.72

4,740.72

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Oct 20150.193% 31 Dec 2030 14 Oct 2015

STIF FUND

96,093.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 96,093.95

96,093.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Oct 20150.194% 31 Dec 2030 15 Oct 2015

STIF FUND

142,051.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 142,051.85

142,051.85

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.188% 31 Dec 2030 16 Oct 2015

STIF FUND

24,344.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 24,344.32

24,344.32

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Oct 20150.187% 31 Dec 2030 19 Oct 2015

STIF FUND

4,348.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,348.80

4,348.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Oct 20150.181% 31 Dec 2030 20 Oct 2015

STIF FUND

12,082.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,082.88

12,082.88

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Oct 20150.185% 31 Dec 2030 21 Oct 2015

STIF FUND

75,236.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 75,236.00

75,236.00
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Oct 20150.182% 31 Dec 2030 23 Oct 2015

STIF FUND

22,537.980 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 22,537.98

22,537.98

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20150.182% 31 Dec 2030 26 Oct 2015

STIF FUND

110,386.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 110,386.96

110,386.96

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.180% 31 Dec 2030 27 Oct 2015

STIF FUND

51,224.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 51,224.88

51,224.88

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Oct 20150.185% 31 Dec 2030 29 Oct 2015

STIF FUND

63,093.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 63,093.36

63,093.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.189% 31 Dec 2030 30 Oct 2015

STIF FUND

54,582.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 54,582.80

54,582.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Nov 20150.187% 31 Dec 2030 04 Nov 2015

STIF FUND

14,027.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,027.43

14,027.43

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Nov 20150.189% 31 Dec 2030 05 Nov 2015

STIF FUND

13,892.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,892.71

13,892.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Nov 20150.192% 31 Dec 2030 06 Nov 2015
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

54,437,890.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 54,437,890.44

54,437,890.44

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Nov 20150.184% 31 Dec 2030 10 Nov 2015

STIF FUND

44,824.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 44,824.45

44,824.45

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Nov 20150.189% 31 Dec 2030 12 Nov 2015

STIF FUND

159,474.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 159,474.10

159,474.10

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Nov 20150.191% 31 Dec 2030 13 Nov 2015

STIF FUND

112,007.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 112,007.46

112,007.46

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Nov 20150.193% 31 Dec 2030 16 Nov 2015

STIF FUND

251,661.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 251,661.11

251,661.11

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Nov 20150.193% 31 Dec 2030 17 Nov 2015

STIF FUND

35.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 35.20

35.20

STATE STREET BANK AND TRUST USD/CSW18 Nov 201531 Dec 2030 18 Nov 2015

STIF FUND

2,229.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,229.42

2,229.42

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Nov 20150.191% 31 Dec 2030 19 Nov 2015

STIF FUND

841,955.160 0.00100.000000Local1.000000 0.00 0.00 841,955.16
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ISBI - RHUMBLINE ADVISORS, LLCPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 841,955.16

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Nov 20150.184% 31 Dec 2030 20 Nov 2015

STIF FUND

75,006.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 75,006.41

75,006.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Nov 20150.182% 31 Dec 2030 23 Nov 2015

STIF FUND

10,590.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,590.94

10,590.94

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Nov 20150.180% 31 Dec 2030 24 Nov 2015

STIF FUND

27,938.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 27,938.40

27,938.40

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Nov 20150.183% 31 Dec 2030 25 Nov 2015

STIF FUND

17,252.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,252.64

17,252.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Nov 20150.192% 31 Dec 2030 27 Nov 2015

STIF FUND

23,024.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,024.80

23,024.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

427,850.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 427,850.69

427,850.69

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Dec 20150.201% 31 Dec 2030 02 Dec 2015

STIF FUND

31,293.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 31,293.11

31,293.11
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FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Dec 20150.201% 31 Dec 2030 03 Dec 2015

STIF FUND

10,233.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,233.02

10,233.02

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Dec 20150.207% 31 Dec 2030 04 Dec 2015

STIF FUND

89,872.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 89,872.69

89,872.69

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.210% 31 Dec 2030 07 Dec 2015

STIF FUND

51,467.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 51,467.00

51,467.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Dec 20150.212% 31 Dec 2030 08 Dec 2015

STIF FUND

152,063.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 152,063.80

152,063.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Dec 20150.217% 31 Dec 2030 09 Dec 2015

STIF FUND

8,296.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,296.40

8,296.40

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Dec 20150.220% 31 Dec 2030 10 Dec 2015

STIF FUND

607,706.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 607,706.50

607,706.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Dec 20150.224% 31 Dec 2030 11 Dec 2015

STIF FUND

65,418.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 65,418.14

65,418.14

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.223% 31 Dec 2030 14 Dec 2015

Books Closed Prepared by State StreetPage 34



NHDM
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

61,099.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 61,099.76

61,099.76

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Dec 20150.223% 31 Dec 2030 15 Dec 2015

STIF FUND

274,686.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 274,686.90

274,686.90

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Dec 20150.228% 31 Dec 2030 16 Dec 2015

STIF FUND

47,841.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 47,841.10

47,841.10

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Dec 20150.238% 31 Dec 2030 17 Dec 2015

STIF FUND

70,406.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 70,406.96

70,406.96

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Dec 20150.265% 31 Dec 2030 18 Dec 2015

STIF FUND

69,773.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 69,773.31

69,773.31

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.272% 31 Dec 2030 21 Dec 2015

STIF FUND

44,377.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 44,377.17

44,377.17

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Dec 20150.289% 31 Dec 2030 22 Dec 2015

STIF FUND

6,292.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,292.60

6,292.60

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Dec 20150.279% 31 Dec 2030 23 Dec 2015

STIF FUND

32,933.960 0.00100.000000Local1.000000 0.00 0.00 32,933.96
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RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 32,933.96

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Dec 20150.282% 31 Dec 2030 24 Dec 2015

STIF FUND

60,158.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 60,158.63

60,158.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Dec 20150.294% 31 Dec 2030 29 Dec 2015

STIF FUND

826,102.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 826,102.18

826,102.18

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20150.295% 31 Dec 2030 30 Dec 2015

STIF FUND

108,239.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 108,239.21

108,239.21

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Dec 20150.296% 31 Dec 2030 31 Dec 2015

STIF FUND

98,228.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 98,228.45

98,228.45
86199E9B7 Total

0.00 0.000.00 60,347,130.1860,347,130.180 Local

0.00 0.00 0.00 60,347,130.18Base

0.0060,347,130.180 Local
0.00Base

0.00
0.00

0.00
0.00

60,347,130.18
60,347,130.18

US DOLLAR Total

CASH EQUIVALENTS  Total
60,347,130.180

Base 0.00 0.00 0.00 60,347,130.18

EQUITY
US DOLLAR
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RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC00101J106 ADT CORP/THE 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

999.000 0.0029.900000Local1.000000
29.900000 0.00 0.00Base

0.00
0.00
0.00 29,870.10

29,870.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC001055102 AFLAC INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

2,774.000 0.0058.130000Local1.000000
58.130000 0.00 0.00Base

0.00
0.00
0.00 161,252.62

161,252.62

ASSET TRANSFER AT MARKET NON CASH USD/DTC001204106 AGL RESOURCES INC 01 Oct 2015COMMON STOCK USD5. 01 Oct 2015

710.000 0.0061.040000Local1.000000
61.040000 0.00 0.00Base

0.00
0.00
0.00 43,338.40

43,338.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC00130H105 AES CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

4,098.000 0.009.790000Local1.000000
9.790000 0.00 0.00Base

0.00
0.00
0.00 40,119.42

40,119.42

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206R102 AT+T INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

38,566.000 0.0032.580000Local1.000000
32.580000 0.00 0.00Base

0.00
0.00
0.00 1,256,480.28

1,256,480.28

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

3,100.000 0.0034.384800Local1.000000
34.384800 0.00 46.50Base

46.50
0.00
0.00 106,639.38

106,639.38
00206R102 Total

46.50 0.000.00 1,363,119.6641,666.000 Local

0.00 46.50 0.00 1,363,119.66Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC002824100 ABBOTT LABORATORIES 01 Oct 2015COMMON STOCK 01 Oct 2015

9,605.000 0.0040.220000Local1.000000
40.220000 0.00 0.00Base

0.00
0.00
0.00 386,313.10

386,313.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC00287Y109 ABBVIE INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

10,650.000 0.0054.410000Local1.000000
54.410000 0.00 0.00Base

0.00
0.00
0.00 579,466.50

579,466.50
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October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC00507V109 ACTIVISION BLIZZARD INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

3,140.000 0.0030.890000Local1.000000
30.890000 0.00 0.00Base

0.00
0.00
0.00 96,994.60

96,994.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC00724F101 ADOBE SYSTEMS INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

3,221.000 0.0082.220000Local1.000000
82.220000 0.00 0.00Base

0.00
0.00
0.00 264,830.62

264,830.62

ASSET TRANSFER AT MARKET NON CASH USD/DTC00751Y106 ADVANCE AUTO PARTS INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

500.000 0.00189.530000Local1.000000
189.530000 0.00 0.00Base

0.00
0.00
0.00 94,765.00

94,765.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00817Y108 AETNA INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,274.000 0.00109.410000Local1.000000
109.410000 0.00 0.00Base

0.00
0.00
0.00 248,798.34

248,798.34

ASSET TRANSFER AT MARKET NON CASH USD/DTC008252108 AFFILIATED MANAGERS GROUP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

340.000 0.00170.990000Local1.000000
170.990000 0.00 0.00Base

0.00
0.00
0.00 58,136.60

58,136.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC00846U101 AGILENT TECHNOLOGIES INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,996.000 0.0034.330000Local1.000000
34.330000 0.00 0.00Base

0.00
0.00
0.00 68,522.68

68,522.68

ASSET TRANSFER AT MARKET NON CASH USD/DTC009158106 AIR PRODUCTS + CHEMICALS INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,217.000 0.00127.580000Local1.000000
127.580000 0.00 0.00Base

0.00
0.00
0.00 155,264.86

155,264.86

ASSET TRANSFER AT MARKET NON CASH USD/DTC009363102 AIRGAS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

400.000 0.0089.330000Local1.000000
89.330000 0.00 0.00Base

0.00
0.00
0.00 35,732.00

35,732.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00971T101 AKAMAI TECHNOLOGIES INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015
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October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,080.000 0.0069.060000Local1.000000
69.060000 0.00 0.00Base

0.00
0.00
0.00 74,584.80

74,584.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC013817101 ALCOA INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

8,600.000 0.009.660000Local1.000000
9.660000 0.00 0.00Base

0.00
0.00
0.00 83,076.00

83,076.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC015351109 ALEXION PHARMACEUTICALS INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

1,487.000 0.00156.390000Local1.000000
156.390000 0.00 0.00Base

0.00
0.00
0.00 232,551.93

232,551.93

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

194.000 0.00176.395000Local1.000000
176.395000 0.00 2.91Base

2.91
0.00
0.00 34,223.54

34,223.54
015351109 Total

2.91 0.000.00 266,775.471,681.000 Local

0.00 2.91 0.00 266,775.47Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC018581108 ALLIANCE DATA SYSTEMS CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

390.000 0.00258.980000Local1.000000
258.980000 0.00 0.00Base

0.00
0.00
0.00 101,002.20

101,002.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC020002101 ALLSTATE CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,673.000 0.0058.240000Local1.000000
58.240000 0.00 0.00Base

0.00
0.00
0.00 155,675.52

155,675.52

ASSET TRANSFER AT MARKET NON CASH USD/DTC02079K107 ALPHABET INC CL C 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

1,923.000 0.00608.420000Local1.000000
608.420000 0.00 0.00Base

0.00
0.00
0.00 1,169,991.66

1,169,991.66

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

66.000 0.00749.040000Local1.000000
749.040000 0.00 0.99Base

0.99
0.00
0.00 49,437.63

49,437.63
02079K107 Total
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0.99 0.000.00 1,219,429.291,989.000 Local

0.00 0.99 0.00 1,219,429.29Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC02079K305 ALPHABET INC CL A 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

1,874.000 0.00638.370000Local1.000000
638.370000 0.00 0.00Base

0.00
0.00
0.00 1,196,305.38

1,196,305.38

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

32.000 0.00768.845000Local1.000000
768.845000 0.00 0.48Base

0.48
0.00
0.00 24,603.52

24,603.52

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

181.000 0.00765.260100Local1.000000
765.260100 0.00 2.72Base

2.72
0.00
0.00 138,514.80

138,514.80
02079K305 Total

3.20 0.000.00 1,359,423.702,087.000 Local

0.00 3.20 0.00 1,359,423.70Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC021441100 ALTERA CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

1,896.000 0.0050.080000Local1.000000
50.080000 0.00 0.00Base

0.00
0.00
0.00 94,951.68

94,951.68

ASSET TRANSFER AT MARKET NON CASH USD/DTC02209S103 ALTRIA GROUP INC 01 Oct 2015COMMON STOCK USD.333 01 Oct 2015

12,350.000 0.0054.400000Local1.000000
54.400000 0.00 0.00Base

0.00
0.00
0.00 671,840.00

671,840.00

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

900.000 0.0057.680000Local1.000000
57.680000 0.00 13.50Base

13.50
0.00
0.00 51,925.50

51,925.50
02209S103 Total

13.50 0.000.00 723,765.5013,250.000 Local

0.00 13.50 0.00 723,765.50Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC023135106 AMAZON.COM INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015
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2,491.000 0.00511.890000Local1.000000
511.890000 0.00 0.00Base

0.00
0.00
0.00 1,275,117.99

1,275,117.99

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

38.000 0.00671.530000Local1.000000
671.530000 0.00 0.57Base

0.57
0.00
0.00 25,518.71

25,518.71

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

193.000 0.00662.589900Local1.000000
662.589900 0.00 2.90Base

2.90
0.00
0.00 127,882.75

127,882.75
023135106 Total

3.47 0.000.00 1,428,519.452,722.000 Local

0.00 3.47 0.00 1,428,519.45Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC023608102 AMEREN CORPORATION 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,490.000 0.0042.270000Local1.000000
42.270000 0.00 0.00Base

0.00
0.00
0.00 62,982.30

62,982.30

ASSET TRANSFER AT MARKET NON CASH USD/DTC02376R102 AMERICAN AIRLINES GROUP INC 01 Oct 2015COMMON STOCK 01 Oct 2015

4,487.000 0.0038.830000Local1.000000
38.830000 0.00 0.00Base

0.00
0.00
0.00 174,230.21

174,230.21

ASSET TRANSFER AT MARKET NON CASH USD/DTC025537101 AMERICAN ELECTRIC POWER 01 Oct 2015COMMON STOCK USD6.5 01 Oct 2015

3,070.000 0.0056.860000Local1.000000
56.860000 0.00 0.00Base

0.00
0.00
0.00 174,560.20

174,560.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC025816109 AMERICAN EXPRESS CO 01 Oct 2015COMMON STOCK USD.2 01 Oct 2015

5,570.000 0.0074.130000Local1.000000
74.130000 0.00 0.00Base

0.00
0.00
0.00 412,904.10

412,904.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC026874784 AMERICAN INTERNATIONAL GROUP 01 Oct 2015COMMON STOCK USD2.5 01 Oct 2015

8,086.000 0.0056.820000Local1.000000
56.820000 0.00 0.00Base

0.00
0.00
0.00 459,446.52

459,446.52

ASSET TRANSFER AT MARKET NON CASH USD/DTC03027X100 AMERICAN TOWER CORP 01 Oct 2015REIT USD.01 01 Oct 2015
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2,663.000 0.0087.980000Local1.000000
87.980000 0.00 0.00Base

0.00
0.00
0.00 234,290.74

234,290.74

ASSET TRANSFER AT MARKET NON CASH USD/DTC03073E105 AMERISOURCEBERGEN CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,338.000 0.0094.990000Local1.000000
94.990000 0.00 0.00Base

0.00
0.00
0.00 127,096.62

127,096.62

ASSET TRANSFER AT MARKET NON CASH USD/DTC03076C106 AMERIPRISE FINANCIAL INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,138.000 0.00109.130000Local1.000000
109.130000 0.00 0.00Base

0.00
0.00
0.00 124,189.94

124,189.94

ASSET TRANSFER AT MARKET NON CASH USD/DTC031100100 AMETEK INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,677.000 0.0052.320000Local1.000000
52.320000 0.00 0.00Base

0.00
0.00
0.00 87,740.64

87,740.64

ASSET TRANSFER AT MARKET NON CASH USD/DTC031162100 AMGEN INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

4,944.000 0.00138.320000Local1.000000
138.320000 0.00 0.00Base

0.00
0.00
0.00 683,854.08

683,854.08

ASSET TRANSFER AT MARKET NON CASH USD/DTC032095101 AMPHENOL CORP CL A 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

2,075.000 0.0050.960000Local1.000000
50.960000 0.00 0.00Base

0.00
0.00
0.00 105,742.00

105,742.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC032511107 ANADARKO PETROLEUM CORP 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

3,241.000 0.0060.390000Local1.000000
60.390000 0.00 0.00Base

0.00
0.00
0.00 195,723.99

195,723.99

ASSET TRANSFER AT MARKET NON CASH USD/DTC032654105 ANALOG DEVICES INC 01 Oct 2015COMMON STOCK USD.167 01 Oct 2015

1,876.000 0.0056.410000Local1.000000
56.410000 0.00 0.00Base

0.00
0.00
0.00 105,825.16

105,825.16

ASSET TRANSFER AT MARKET NON CASH USD/DTC036752103 ANTHEM INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,746.000 0.00140.000000Local1.000000
140.000000 0.00 0.00Base

0.00
0.00
0.00 244,440.00

244,440.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC037411105 APACHE CORP 01 Oct 2015COMMON STOCK USD.625 01 Oct 2015

2,380.000 0.0039.160000Local1.000000
39.160000 0.00 0.00Base

0.00
0.00
0.00 93,200.80

93,200.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC03748R101 APARTMENT INVT + MGMT CO  A 01 Oct 2015REIT USD.01 01 Oct 2015

990.000 0.0037.020000Local1.000000
37.020000 0.00 0.00Base

0.00
0.00
0.00 36,649.80

36,649.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC037833100 APPLE INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

36,915.000 0.00110.300000Local1.000000
110.300000 0.00 0.00Base

0.00
0.00
0.00 4,071,724.50

4,071,724.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC038222105 APPLIED MATERIALS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

7,816.000 0.0014.690000Local1.000000
14.690000 0.00 0.00Base

0.00
0.00
0.00 114,817.04

114,817.04

ASSET TRANSFER AT MARKET NON CASH USD/DTC039483102 ARCHER DANIELS MIDLAND CO 01 Oct 2015COMMON STOCK 01 Oct 2015

3,940.000 0.0041.450000Local1.000000
41.450000 0.00 0.00Base

0.00
0.00
0.00 163,313.00

163,313.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC04621X108 ASSURANT INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

490.000 0.0079.010000Local1.000000
79.010000 0.00 0.00Base

0.00
0.00
0.00 38,714.90

38,714.90

ASSET TRANSFER AT MARKET NON CASH USD/DTC052769106 AUTODESK INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,397.000 0.0044.140000Local1.000000
44.140000 0.00 0.00Base

0.00
0.00
0.00 61,663.58

61,663.58

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

700.000 0.0055.525000Local1.000000
55.525000 0.00 10.50Base

10.50
0.00
0.00 38,878.00

38,878.00
052769106 Total

10.50 0.000.00 100,541.582,097.000 Local

0.00 10.50 0.00 100,541.58Base
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ASSET TRANSFER AT MARKET NON CASH USD/DTC053015103 AUTOMATIC DATA PROCESSING 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

2,963.000 0.0080.360000Local1.000000
80.360000 0.00 0.00Base

0.00
0.00
0.00 238,106.68

238,106.68

ASSET TRANSFER AT MARKET NON CASH USD/DTC05329W102 AUTONATION INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

590.000 0.0058.180000Local1.000000
58.180000 0.00 0.00Base

0.00
0.00
0.00 34,326.20

34,326.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC053332102 AUTOZONE INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

210.000 0.00723.830000Local1.000000
723.830000 0.00 0.00Base

0.00
0.00
0.00 152,004.30

152,004.30

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

30.000 0.00780.315000Local1.000000
780.315000 0.00 0.45Base

0.45
0.00
0.00 23,409.90

23,409.90
053332102 Total

0.45 0.000.00 175,414.20240.000 Local

0.00 0.45 0.00 175,414.20Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC053484101 AVALONBAY COMMUNITIES INC 01 Oct 2015REIT USD.01 01 Oct 2015

820.000 0.00174.820000Local1.000000
174.820000 0.00 0.00Base

0.00
0.00
0.00 143,352.40

143,352.40

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

260.000 0.00181.103100Local1.000000
181.103100 0.00 3.90Base

3.90
0.00
0.00 47,090.71

47,090.71
053484101 Total

3.90 0.000.00 190,443.111,080.000 Local

0.00 3.90 0.00 190,443.11Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC053611109 AVERY DENNISON CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

600.000 0.0056.570000Local1.000000
56.570000 0.00 0.00Base

0.00
0.00
0.00 33,942.00

33,942.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC054937107 BB+T CORP 01 Oct 2015COMMON STOCK USD5. 01 Oct 2015

4,796.000 0.0035.600000Local1.000000
35.600000 0.00 0.00Base

0.00
0.00
0.00 170,737.60

170,737.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC057224107 BAKER HUGHES INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

2,733.000 0.0052.040000Local1.000000
52.040000 0.00 0.00Base

0.00
0.00
0.00 142,225.32

142,225.32

ASSET TRANSFER AT MARKET NON CASH USD/DTC058498106 BALL CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

900.000 0.0062.200000Local1.000000
62.200000 0.00 0.00Base

0.00
0.00
0.00 55,980.00

55,980.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC060505104 BANK OF AMERICA CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

64,394.000 0.0015.580000Local1.000000
15.580000 0.00 0.00Base

0.00
0.00
0.00 1,003,258.52

1,003,258.52

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

5,500.000 0.0017.206300Local1.000000
17.206300 0.00 82.50Base

82.50
0.00
0.00 94,717.15

94,717.15
060505104 Total

82.50 0.000.00 1,097,975.6769,894.000 Local

0.00 82.50 0.00 1,097,975.67Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC064058100 BANK OF NEW YORK MELLON CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

6,791.000 0.0039.150000Local1.000000
39.150000 0.00 0.00Base

0.00
0.00
0.00 265,867.65

265,867.65

ASSET TRANSFER AT MARKET NON CASH USD/DTC067383109 CR BARD INC 01 Oct 2015COMMON STOCK USD.25 01 Oct 2015

470.000 0.00186.310000Local1.000000
186.310000 0.00 0.00Base

0.00
0.00
0.00 87,565.70

87,565.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC07177M103 BAXALTA INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,513.000 0.0031.510000Local1.000000
31.510000 0.00 0.00Base

0.00
0.00
0.00 110,694.63

110,694.63
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ASSET TRANSFER AT MARKET NON CASH USD/DTC071813109 BAXTER INTERNATIONAL INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

3,470.000 0.0032.850000Local1.000000
32.850000 0.00 0.00Base

0.00
0.00
0.00 113,989.50

113,989.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC075887109 BECTON DICKINSON AND CO 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,328.000 0.00132.660000Local1.000000
132.660000 0.00 0.00Base

0.00
0.00
0.00 176,172.48

176,172.48

ASSET TRANSFER AT MARKET NON CASH USD/DTC075896100 BED BATH + BEYOND INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,188.000 0.0057.020000Local1.000000
57.020000 0.00 0.00Base

0.00
0.00
0.00 67,739.76

67,739.76

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

600.000 0.0057.998300Local1.000000
57.998300 0.00 9.00Base

9.00
0.00
0.00 34,807.98

34,807.98
075896100 Total

9.00 0.000.00 102,547.741,788.000 Local

0.00 9.00 0.00 102,547.74Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC084670702 BERKSHIRE HATHAWAY INC CL B 01 Oct 2015COMMON STOCK USD.003 01 Oct 2015

11,752.000 0.00130.400000Local1.000000
130.400000 0.00 0.00Base

0.00
0.00
0.00 1,532,460.80

1,532,460.80

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

330.000 0.00137.417000Local1.000000
137.417000 0.00 4.95Base

4.95
0.00
0.00 45,352.56

45,352.56

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

447.000 0.00135.647200Local1.000000
135.647200 0.00 6.71Base

6.71
0.00
0.00 60,641.01

60,641.01

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

1,138.000 0.00132.955200Local1.000000
132.955200 0.00 17.07Base

17.07
0.00
0.00 151,320.09

151,320.09
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084670702 Total

28.73 0.000.00 1,789,774.4613,667.000 Local

0.00 28.73 0.00 1,789,774.46Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC086516101 BEST BUY CO INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,996.000 0.0037.120000Local1.000000
37.120000 0.00 0.00Base

0.00
0.00
0.00 74,091.52

74,091.52

ASSET TRANSFER AT MARKET NON CASH USD/DTC09062X103 BIOGEN INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

1,537.000 0.00291.810000Local1.000000
291.810000 0.00 0.00Base

0.00
0.00
0.00 448,511.97

448,511.97

ASSET TRANSFER AT MARKET NON CASH USD/DTC09247X101 BLACKROCK INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

790.000 0.00297.470000Local1.000000
297.470000 0.00 0.00Base

0.00
0.00
0.00 235,001.30

235,001.30

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

115.000 0.00343.331300Local1.000000
343.331300 0.00 1.73Base

1.73
0.00
0.00 39,484.83

39,484.83
09247X101 Total

1.73 0.000.00 274,486.13905.000 Local

0.00 1.73 0.00 274,486.13Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC093671105 H+R BLOCK INC 01 Oct 2015COMMON STOCK 01 Oct 2015

1,687.000 0.0036.200000Local1.000000
36.200000 0.00 0.00Base

0.00
0.00
0.00 61,069.40

61,069.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC097023105 BOEING CO/THE 01 Oct 2015COMMON STOCK USD5. 01 Oct 2015

4,238.000 0.00130.950000Local1.000000
130.950000 0.00 0.00Base

0.00
0.00
0.00 554,966.10

554,966.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC099724106 BORGWARNER INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,358.000 0.0041.590000Local1.000000
41.590000 0.00 0.00Base

0.00
0.00
0.00 56,479.22

56,479.22
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ASSET TRANSFER AT MARKET NON CASH USD/DTC101121101 BOSTON PROPERTIES INC 01 Oct 2015REIT USD.01 01 Oct 2015

940.000 0.00118.400000Local1.000000
118.400000 0.00 0.00Base

0.00
0.00
0.00 111,296.00

111,296.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC101137107 BOSTON SCIENTIFIC CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

8,510.000 0.0016.410000Local1.000000
16.410000 0.00 0.00Base

0.00
0.00
0.00 139,649.10

139,649.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC110122108 BRISTOL MYERS SQUIBB CO 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

10,834.000 0.0059.200000Local1.000000
59.200000 0.00 0.00Base

0.00
0.00
0.00 641,372.80

641,372.80

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

900.000 0.0068.220000Local1.000000
68.220000 0.00 13.50Base

13.50
0.00
0.00 61,411.50

61,411.50
110122108 Total

13.50 0.000.00 702,784.3011,734.000 Local

0.00 13.50 0.00 702,784.30Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC111320107 BROADCOM CORP CL A 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

3,460.000 0.0051.430000Local1.000000
51.430000 0.00 0.00Base

0.00
0.00
0.00 177,947.80

177,947.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC115637209 BROWN FORMAN CORP CLASS B 01 Oct 2015COMMON STOCK USD.15 01 Oct 2015

690.000 0.0096.900000Local1.000000
96.900000 0.00 0.00Base

0.00
0.00
0.00 66,861.00

66,861.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC124857202 CBS CORP CLASS B NON VOTING 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

2,804.000 0.0039.900000Local1.000000
39.900000 0.00 0.00Base

0.00
0.00
0.00 111,879.60

111,879.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC12504L109 CBRE GROUP INC   A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,807.000 0.0032.000000Local1.000000 0.00 0.00 57,824.00
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32.000000 0.00 0.00Base 0.00 57,824.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC125269100 CF INDUSTRIES HOLDINGS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,500.000 0.0044.900000Local1.000000
44.900000 0.00 0.00Base

0.00
0.00
0.00 67,350.00

67,350.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC12541W209 C.H. ROBINSON WORLDWIDE INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

890.000 0.0067.780000Local1.000000
67.780000 0.00 0.00Base

0.00
0.00
0.00 60,324.20

60,324.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC125509109 CIGNA CORP 01 Oct 2015COMMON STOCK USD.25 01 Oct 2015

1,667.000 0.00135.020000Local1.000000
135.020000 0.00 0.00Base

0.00
0.00
0.00 225,078.34

225,078.34

ASSET TRANSFER AT MARKET NON CASH USD/DTC12572Q105 CME GROUP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,145.000 0.0092.740000Local1.000000
92.740000 0.00 0.00Base

0.00
0.00
0.00 198,927.30

198,927.30

ASSET TRANSFER AT MARKET NON CASH USD/DTC125896100 CMS ENERGY CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,677.000 0.0035.320000Local1.000000
35.320000 0.00 0.00Base

0.00
0.00
0.00 59,231.64

59,231.64

ASSET TRANSFER AT MARKET NON CASH USD/DTC126408103 CSX CORP 01 Oct 2015COMMON STOCK USD1.0 01 Oct 2015

6,052.000 0.0026.900000Local1.000000
26.900000 0.00 0.00Base

0.00
0.00
0.00 162,798.80

162,798.80

CABRERA CAPITAL MARKETS USD/DTC12650T104 CSRA INC 22 Dec 2015 0.02COMMON STOCK USD.001 28 Dec 2015

7,400.000 0.0027.082000Local1.000000
27.082000 0.00 111.00Base

111.00
0.00
0.00 200,517.80

200,517.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC126650100 CVS HEALTH CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

7,119.000 0.0096.480000Local1.000000
96.480000 0.00 0.00Base

0.00
0.00
0.00 686,841.12

686,841.12

ASSET TRANSFER AT MARKET NON CASH USD/DTC12673P105 CA INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015
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1,906.000 0.0027.300000Local1.000000
27.300000 0.00 0.00Base

0.00
0.00
0.00 52,033.80

52,033.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC12686C109 CABLEVISION SYSTEMS NY GRP A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,298.000 0.0032.470000Local1.000000
32.470000 0.00 0.00Base

0.00
0.00
0.00 42,146.06

42,146.06

ASSET TRANSFER AT MARKET NON CASH USD/DTC127097103 CABOT OIL + GAS CORP 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

2,523.000 0.0021.860000Local1.000000
21.860000 0.00 0.00Base

0.00
0.00
0.00 55,152.78

55,152.78

ASSET TRANSFER AT MARKET NON CASH USD/DTC13342B105 CAMERON INTERNATIONAL CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,188.000 0.0061.320000Local1.000000
61.320000 0.00 0.00Base

0.00
0.00
0.00 72,848.16

72,848.16

ASSET TRANSFER AT MARKET NON CASH USD/DTC134429109 CAMPBELL SOUP CO 01 Oct 2015COMMON STOCK USD.037 01 Oct 2015

1,090.000 0.0050.680000Local1.000000
50.680000 0.00 0.00Base

0.00
0.00
0.00 55,241.20

55,241.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC14040H105 CAPITAL ONE FINANCIAL CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,441.000 0.0072.520000Local1.000000
72.520000 0.00 0.00Base

0.00
0.00
0.00 249,541.32

249,541.32

ASSET TRANSFER AT MARKET NON CASH USD/DTC14149Y108 CARDINAL HEALTH INC 01 Oct 2015COMMON STOCK 01 Oct 2015

2,145.000 0.0076.820000Local1.000000
76.820000 0.00 0.00Base

0.00
0.00
0.00 164,778.90

164,778.90

ASSET TRANSFER AT MARKET NON CASH USD/DTC143130102 CARMAX INC 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

1,477.000 0.0059.320000Local1.000000
59.320000 0.00 0.00Base

0.00
0.00
0.00 87,615.64

87,615.64

ASSET TRANSFER AT MARKET NON CASH USD/DTC143658300 CARNIVAL CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,903.000 0.0049.700000Local1.000000
49.700000 0.00 0.00Base

0.00
0.00
0.00 144,279.10

144,279.10
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ASSET TRANSFER AT MARKET NON CASH USD/DTC151020104 CELGENE CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

5,241.000 0.00108.170000Local1.000000
108.170000 0.00 0.00Base

0.00
0.00
0.00 566,918.97

566,918.97

ASSET TRANSFER AT MARKET NON CASH USD/DTC15189T107 CENTERPOINT ENERGY INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,584.000 0.0018.040000Local1.000000
18.040000 0.00 0.00Base

0.00
0.00
0.00 46,615.36

46,615.36

ASSET TRANSFER AT MARKET NON CASH USD/DTC156700106 CENTURYLINK INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

3,441.000 0.0025.120000Local1.000000
25.120000 0.00 0.00Base

0.00
0.00
0.00 86,437.92

86,437.92

ASSET TRANSFER AT MARKET NON CASH USD/DTC156782104 CERNER CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,946.000 0.0059.960000Local1.000000
59.960000 0.00 0.00Base

0.00
0.00
0.00 116,682.16

116,682.16

ASSET TRANSFER AT MARKET NON CASH USD/DTC165167107 CHESAPEAKE ENERGY CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,460.000 0.007.330000Local1.000000
7.330000 0.00 0.00Base

0.00
0.00
0.00 25,361.80

25,361.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC166764100 CHEVRON CORP 01 Oct 2015COMMON STOCK USD.75 01 Oct 2015

11,833.000 0.0078.880000Local1.000000
78.880000 0.00 0.00Base

0.00
0.00
0.00 933,387.04

933,387.04

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

1,000.000 0.0090.151000Local1.000000
90.151000 0.00 15.00Base

15.00
0.00
0.00 90,166.00

90,166.00
166764100 Total

15.00 0.000.00 1,023,553.0412,833.000 Local

0.00 15.00 0.00 1,023,553.04Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC169656105 CHIPOTLE MEXICAN GRILL INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

200.000 0.00720.250000Local1.000000
720.250000 0.00 0.00Base

0.00
0.00
0.00 144,050.00

144,050.00

Books Closed Prepared by State StreetPage 51



NHDM
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC171232101 CHUBB CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,467.000 0.00122.650000Local1.000000
122.650000 0.00 0.00Base

0.00
0.00
0.00 179,927.55

179,927.55

ASSET TRANSFER AT MARKET NON CASH USD/DTC171798101 CIMAREX ENERGY CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

600.000 0.00102.480000Local1.000000
102.480000 0.00 0.00Base

0.00
0.00
0.00 61,488.00

61,488.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC172062101 CINCINNATI FINANCIAL CORP 01 Oct 2015COMMON STOCK USD2. 01 Oct 2015

900.000 0.0053.800000Local1.000000
53.800000 0.00 0.00Base

0.00
0.00
0.00 48,420.00

48,420.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC17275R102 CISCO SYSTEMS INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

31,809.000 0.0026.250000Local1.000000
26.250000 0.00 0.00Base

0.00
0.00
0.00 834,986.25

834,986.25

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

3,100.000 0.0027.295400Local1.000000
27.295400 0.00 46.50Base

46.50
0.00
0.00 84,662.24

84,662.24

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

2,500.000 0.0026.853800Local1.000000
26.853800 0.00 37.50Base

37.50
0.00
0.00 67,172.00

67,172.00
17275R102 Total

84.00 0.000.00 986,820.4937,409.000 Local

0.00 84.00 0.00 986,820.49Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC172908105 CINTAS CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

580.000 0.0085.750000Local1.000000
85.750000 0.00 0.00Base

0.00
0.00
0.00 49,735.00

49,735.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC172967424 CITIGROUP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

18,501.000 0.0049.610000Local1.000000
49.610000 0.00 0.00Base

0.00
0.00
0.00 917,834.61

917,834.61
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ASSET TRANSFER AT MARKET NON CASH USD/DTC177376100 CITRIX SYSTEMS INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

1,010.000 0.0069.280000Local1.000000
69.280000 0.00 0.00Base

0.00
0.00
0.00 69,972.80

69,972.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC189054109 CLOROX COMPANY 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

800.000 0.00115.530000Local1.000000
115.530000 0.00 0.00Base

0.00
0.00
0.00 92,424.00

92,424.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC189754104 COACH INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,817.000 0.0028.930000Local1.000000
28.930000 0.00 0.00Base

0.00
0.00
0.00 52,565.81

52,565.81

ASSET TRANSFER AT MARKET NON CASH USD/DTC191216100 COCA COLA CO/THE 01 Oct 2015COMMON STOCK USD.25 01 Oct 2015

24,423.000 0.0040.120000Local1.000000
40.120000 0.00 0.00Base

0.00
0.00
0.00 979,850.76

979,850.76

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

1,900.000 0.0043.259600Local1.000000
43.259600 0.00 28.50Base

28.50
0.00
0.00 82,221.74

82,221.74
191216100 Total

28.50 0.000.00 1,062,072.5026,323.000 Local

0.00 28.50 0.00 1,062,072.50Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC19122T109 COCA COLA ENTERPRISES 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,397.000 0.0048.350000Local1.000000
48.350000 0.00 0.00Base

0.00
0.00
0.00 67,544.95

67,544.95

ASSET TRANSFER AT MARKET NON CASH USD/DTC192446102 COGNIZANT TECH SOLUTIONS A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,781.000 0.0062.610000Local1.000000
62.610000 0.00 0.00Base

0.00
0.00
0.00 236,728.41

236,728.41

ASSET TRANSFER AT MARKET NON CASH USD/DTC194162103 COLGATE PALMOLIVE CO 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

5,620.000 0.0063.460000Local1.000000 0.00 0.00 356,645.20
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63.460000 0.00 0.00Base 0.00 356,645.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC198280109 COLUMBIA PIPELINE GROUP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,934.000 0.0018.290000Local1.000000
18.290000 0.00 0.00Base

0.00
0.00
0.00 35,372.86

35,372.86

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

3,800.000 0.0019.365800Local1.000000
19.365800 0.00 57.00Base

57.00
0.00
0.00 73,647.04

73,647.04
198280109 Total

57.00 0.000.00 109,019.905,734.000 Local

0.00 57.00 0.00 109,019.90Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC20030N101 COMCAST CORP CLASS A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

13,419.000 0.0056.880000Local1.000000
56.880000 0.00 0.00Base

0.00
0.00
0.00 763,272.72

763,272.72

MANDATORY EXCHANGE NON CASH USD/DTC14 Dec 2015 14 Dec 2015

17,895.000 0.0058.243758Local1.000000
58.243758 0.00 0.00Base

0.00
0.00
0.00 1,042,272.06

1,042,272.06
20030N101 Total

0.00 0.000.00 1,805,544.7831,314.000 Local

0.00 0.00 0.00 1,805,544.78Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC20030N200 COMCAST CORP SPECIAL CL A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,295.000 0.0057.240000Local1.000000
57.240000 0.00 0.00Base

0.00
0.00
0.00 131,365.80

131,365.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC200340107 COMERICA INC 01 Oct 2015COMMON STOCK USD5. 01 Oct 2015

1,080.000 0.0041.100000Local1.000000
41.100000 0.00 0.00Base

0.00
0.00
0.00 44,388.00

44,388.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC205887102 CONAGRA FOODS INC 01 Oct 2015COMMON STOCK USD5. 01 Oct 2015

2,663.000 0.0040.510000Local1.000000 0.00 0.00 107,878.13
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40.510000 0.00 0.00Base 0.00 107,878.13

ASSET TRANSFER AT MARKET NON CASH USD/DTC20825C104 CONOCOPHILLIPS 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

7,866.000 0.0047.960000Local1.000000
47.960000 0.00 0.00Base

0.00
0.00
0.00 377,253.36

377,253.36

ASSET TRANSFER AT MARKET NON CASH USD/DTC20854P109 CONSOL ENERGY INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,557.000 0.009.800000Local1.000000
9.800000 0.00 0.00Base

0.00
0.00
0.00 15,258.60

15,258.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC209115104 CONSOLIDATED EDISON INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,790.000 0.0066.850000Local1.000000
66.850000 0.00 0.00Base

0.00
0.00
0.00 119,661.50

119,661.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC21036P108 CONSTELLATION BRANDS INC A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,068.000 0.00125.210000Local1.000000
125.210000 0.00 0.00Base

0.00
0.00
0.00 133,724.28

133,724.28

ASSET TRANSFER AT MARKET NON CASH USD/DTC219350105 CORNING INC 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

8,324.000 0.0017.120000Local1.000000
17.120000 0.00 0.00Base

0.00
0.00
0.00 142,506.88

142,506.88

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

1,700.000 0.0019.009200Local1.000000
19.009200 0.00 25.50Base

25.50
0.00
0.00 32,341.14

32,341.14
219350105 Total

25.50 0.000.00 174,848.0210,024.000 Local

0.00 25.50 0.00 174,848.02Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC22160K105 COSTCO WHOLESALE CORP 01 Oct 2015COMMON STOCK USD.005 01 Oct 2015

2,764.000 0.00144.570000Local1.000000
144.570000 0.00 0.00Base

0.00
0.00
0.00 399,591.48

399,591.48

ASSET TRANSFER AT MARKET NON CASH USD/DTC22822V101 CROWN CASTLE INTL CORP 01 Oct 2015REIT USD.01 01 Oct 2015
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2,045.000 0.0078.870000Local1.000000
78.870000 0.00 0.00Base

0.00
0.00
0.00 161,289.15

161,289.15

ASSET TRANSFER AT MARKET NON CASH USD/DTC231021106 CUMMINS INC 01 Oct 2015COMMON STOCK USD2.5 01 Oct 2015

1,267.000 0.00108.580000Local1.000000
108.580000 0.00 0.00Base

0.00
0.00
0.00 137,570.86

137,570.86

ASSET TRANSFER AT MARKET NON CASH USD/DTC23331A109 DR HORTON INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,986.000 0.0029.360000Local1.000000
29.360000 0.00 0.00Base

0.00
0.00
0.00 58,308.96

58,308.96

ASSET TRANSFER AT MARKET NON CASH USD/DTC233331107 DTE ENERGY COMPANY 01 Oct 2015COMMON STOCK 01 Oct 2015

1,190.000 0.0080.370000Local1.000000
80.370000 0.00 0.00Base

0.00
0.00
0.00 95,640.30

95,640.30

ASSET TRANSFER AT MARKET NON CASH USD/DTC235851102 DANAHER CORP W/D 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

4,079.000 0.0085.210000Local1.000000
85.210000 0.00 0.00Base

0.00
0.00
0.00 347,571.59

347,571.59

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

500.000 0.0096.567600Local1.000000
96.567600 0.00 7.50Base

7.50
0.00
0.00 48,291.30

48,291.30
235851102 Total

7.50 0.000.00 395,862.894,579.000 Local

0.00 7.50 0.00 395,862.89Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC237194105 DARDEN RESTAURANTS INC 01 Oct 2015COMMON STOCK 01 Oct 2015

810.000 0.0068.540000Local1.000000
68.540000 0.00 0.00Base

0.00
0.00
0.00 55,517.40

55,517.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC23918K108 DAVITA HEALTHCARE PARTNERS I 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

1,126.000 0.0072.330000Local1.000000
72.330000 0.00 0.00Base

0.00
0.00
0.00 81,443.58

81,443.58
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ASSET TRANSFER AT MARKET NON CASH USD/DTC244199105 DEERE + CO 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

2,194.000 0.0074.000000Local1.000000
74.000000 0.00 0.00Base

0.00
0.00
0.00 162,356.00

162,356.00

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

600.000 0.0078.554800Local1.000000
78.554800 0.00 9.00Base

9.00
0.00
0.00 47,141.88

47,141.88
244199105 Total

9.00 0.000.00 209,497.882,794.000 Local

0.00 9.00 0.00 209,497.88Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC247361702 DELTA AIR LINES INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

5,264.000 0.0044.870000Local1.000000
44.870000 0.00 0.00Base

0.00
0.00
0.00 236,195.68

236,195.68

ASSET TRANSFER AT MARKET NON CASH USD/DTC249030107 DENTSPLY INTERNATIONAL INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

910.000 0.0050.570000Local1.000000
50.570000 0.00 0.00Base

0.00
0.00
0.00 46,018.70

46,018.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC25179M103 DEVON ENERGY CORP 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

2,404.000 0.0037.090000Local1.000000
37.090000 0.00 0.00Base

0.00
0.00
0.00 89,164.36

89,164.36

ASSET TRANSFER AT MARKET NON CASH USD/DTC25271C102 DIAMOND OFFSHORE DRILLING 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

530.000 0.0017.300000Local1.000000
17.300000 0.00 0.00Base

0.00
0.00
0.00 9,169.00

9,169.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC254687106 WALT DISNEY CO/THE 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

9,819.000 0.00102.200000Local1.000000
102.200000 0.00 0.00Base

0.00
0.00
0.00 1,003,501.80

1,003,501.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC254709108 DISCOVER FINANCIAL SERVICES 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,760.000 0.0051.990000Local1.000000
51.990000 0.00 0.00Base

0.00
0.00
0.00 143,492.40

143,492.40
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ASSET TRANSFER AT MARKET NON CASH USD/DTC25470F104 DISCOVERY COMMUNICATIONS A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

890.000 0.0026.030000Local1.000000
26.030000 0.00 0.00Base

0.00
0.00
0.00 23,166.70

23,166.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC25470F302 DISCOVERY COMMUNICATIONS C 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,600.000 0.0024.290000Local1.000000
24.290000 0.00 0.00Base

0.00
0.00
0.00 38,864.00

38,864.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC256677105 DOLLAR GENERAL CORP 01 Oct 2015COMMON STOCK USD.875 01 Oct 2015

2,006.000 0.0072.440000Local1.000000
72.440000 0.00 0.00Base

0.00
0.00
0.00 145,314.64

145,314.64

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

600.000 0.0067.205000Local1.000000
67.205000 0.00 9.00Base

9.00
0.00
0.00 40,332.00

40,332.00
256677105 Total

9.00 0.000.00 185,646.642,606.000 Local

0.00 9.00 0.00 185,646.64Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC256746108 DOLLAR TREE INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,576.000 0.0066.660000Local1.000000
66.660000 0.00 0.00Base

0.00
0.00
0.00 105,056.16

105,056.16

ASSET TRANSFER AT MARKET NON CASH USD/DTC25746U109 DOMINION RESOURCES INC/VA 01 Oct 2015COMMON STOCK 01 Oct 2015

3,751.000 0.0070.380000Local1.000000
70.380000 0.00 0.00Base

0.00
0.00
0.00 263,995.38

263,995.38

ASSET TRANSFER AT MARKET NON CASH USD/DTC260003108 DOVER CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,298.000 0.0057.180000Local1.000000
57.180000 0.00 0.00Base

0.00
0.00
0.00 74,219.64

74,219.64

ASSET TRANSFER AT MARKET NON CASH USD/DTC260543103 DOW CHEMICAL CO   W/D 01 Oct 2015COMMON STOCK USD2.5 01 Oct 2015

7,308.000 0.0042.400000Local1.000000 0.00 0.00 309,859.20
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42.400000 0.00 0.00Base 0.00 309,859.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC26138E109 DR PEPPER SNAPPLE GROUP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,188.000 0.0079.050000Local1.000000
79.050000 0.00 0.00Base

0.00
0.00
0.00 93,911.40

93,911.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC263534109 DU PONT (E.I.) DE NEMOURS 01 Oct 2015COMMON STOCK USD.3 01 Oct 2015

5,624.000 0.0048.200000Local1.000000
48.200000 0.00 0.00Base

0.00
0.00
0.00 271,076.80

271,076.80

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

1,000.000 0.0062.600700Local1.000000
62.600700 0.00 15.00Base

15.00
0.00
0.00 62,615.70

62,615.70
263534109 Total

15.00 0.000.00 333,692.506,624.000 Local

0.00 15.00 0.00 333,692.50Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC26441C204 DUKE ENERGY CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

4,370.000 0.0071.940000Local1.000000
71.940000 0.00 0.00Base

0.00
0.00
0.00 314,377.80

314,377.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC26483E100 DUN + BRADSTREET CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

220.000 0.00105.000000Local1.000000
105.000000 0.00 0.00Base

0.00
0.00
0.00 23,100.00

23,100.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC268648102 EMC CORP/MA 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

12,741.000 0.0024.160000Local1.000000
24.160000 0.00 0.00Base

0.00
0.00
0.00 307,822.56

307,822.56

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

2,200.000 0.0025.762100Local1.000000
25.762100 0.00 33.00Base

33.00
0.00
0.00 56,709.62

56,709.62
268648102 Total

33.00 0.000.00 364,532.1814,941.000 Local
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0.00 33.00 0.00 364,532.18Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC26875P101 EOG RESOURCES INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,510.000 0.0072.800000Local1.000000
72.800000 0.00 0.00Base

0.00
0.00
0.00 255,528.00

255,528.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC26884L109 EQT CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

1,010.000 0.0064.770000Local1.000000
64.770000 0.00 0.00Base

0.00
0.00
0.00 65,417.70

65,417.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC269246401 E TRADE FINANCIAL CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,647.000 0.0026.330000Local1.000000
26.330000 0.00 0.00Base

0.00
0.00
0.00 43,365.51

43,365.51

ASSET TRANSFER AT MARKET NON CASH USD/DTC277432100 EASTMAN CHEMICAL CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

910.000 0.0064.720000Local1.000000
64.720000 0.00 0.00Base

0.00
0.00
0.00 58,895.20

58,895.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC278642103 EBAY INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

6,949.000 0.0024.440000Local1.000000
24.440000 0.00 0.00Base

0.00
0.00
0.00 169,833.56

169,833.56

ASSET TRANSFER AT MARKET NON CASH USD/DTC278865100 ECOLAB INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,696.000 0.00109.720000Local1.000000
109.720000 0.00 0.00Base

0.00
0.00
0.00 186,085.12

186,085.12

ASSET TRANSFER AT MARKET NON CASH USD/DTC281020107 EDISON INTERNATIONAL 01 Oct 2015COMMON STOCK 01 Oct 2015

1,976.000 0.0063.070000Local1.000000
63.070000 0.00 0.00Base

0.00
0.00
0.00 124,626.32

124,626.32

ASSET TRANSFER AT MARKET NON CASH USD/DTC28176E108 EDWARDS LIFESCIENCES CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

690.000 0.00142.170000Local1.000000
142.170000 0.00 0.00Base

0.00
0.00
0.00 98,097.30

98,097.30
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ASSET TRANSFER AT MARKET NON CASH USD/DTC285512109 ELECTRONIC ARTS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,976.000 0.0067.750000Local1.000000
67.750000 0.00 0.00Base

0.00
0.00
0.00 133,874.00

133,874.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC291011104 EMERSON ELECTRIC CO 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

5,066.000 0.0044.170000Local1.000000
44.170000 0.00 0.00Base

0.00
0.00
0.00 223,765.22

223,765.22

ASSET TRANSFER AT MARKET NON CASH USD/DTC29364G103 ENTERGY CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,080.000 0.0065.100000Local1.000000
65.100000 0.00 0.00Base

0.00
0.00
0.00 70,308.00

70,308.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC294429105 EQUIFAX INC 01 Oct 2015COMMON STOCK USD1.25 01 Oct 2015

800.000 0.0097.180000Local1.000000
97.180000 0.00 0.00Base

0.00
0.00
0.00 77,744.00

77,744.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC29444U700 EQUINIX INC 01 Oct 2015REIT USD.001 01 Oct 2015

350.000 0.00273.400000Local1.000000
273.400000 0.00 0.00Base

0.00
0.00
0.00 95,690.00

95,690.00

AUTREPAT-STK/$ DIV USD/DTC30 Oct 2015 10 Nov 2015

105.681 0.00297.164107Local1.000000
297.164107 0.00 0.00Base

0.00
0.00
0.00 31,404.60

31,404.60

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

170.000 0.00297.185300Local1.000000
297.185300 0.00 2.55Base

2.55
0.00
0.00 50,524.05

50,524.05
29444U700 Total

2.55 0.000.00 177,618.65625.681 Local

0.00 2.55 0.00 177,618.65Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC29476L107 EQUITY RESIDENTIAL 01 Oct 2015REIT USD.01 01 Oct 2015

2,275.000 0.0075.120000Local1.000000
75.120000 0.00 0.00Base

0.00
0.00
0.00 170,898.00

170,898.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC297178105 ESSEX PROPERTY TRUST INC 01 Oct 2015REIT USD.0001 01 Oct 2015

410.000 0.00223.420000Local1.000000
223.420000 0.00 0.00Base

0.00
0.00
0.00 91,602.20

91,602.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC30040W108 EVERSOURCE ENERGY 01 Oct 2015COMMON STOCK USD5.0 01 Oct 2015

1,866.000 0.0050.620000Local1.000000
50.620000 0.00 0.00Base

0.00
0.00
0.00 94,456.92

94,456.92

ASSET TRANSFER AT MARKET NON CASH USD/DTC30161N101 EXELON CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

5,220.000 0.0029.700000Local1.000000
29.700000 0.00 0.00Base

0.00
0.00
0.00 155,034.00

155,034.00

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

2,900.000 0.0027.782200Local1.000000
27.782200 0.00 43.50Base

43.50
0.00
0.00 80,611.88

80,611.88
30161N101 Total

43.50 0.000.00 235,645.888,120.000 Local

0.00 43.50 0.00 235,645.88Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC30212P303 EXPEDIA INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

680.000 0.00117.680000Local1.000000
117.680000 0.00 0.00Base

0.00
0.00
0.00 80,022.40

80,022.40

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

1,058.000 0.00127.450800Local1.000000
127.450800 0.00 15.87Base

15.87
0.00
0.00 134,858.82

134,858.82
30212P303 Total

15.87 0.000.00 214,881.221,738.000 Local

0.00 15.87 0.00 214,881.22Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC302130109 EXPEDITORS INTL WASH INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,180.000 0.0047.050000Local1.000000
47.050000 0.00 0.00Base

0.00
0.00
0.00 55,519.00

55,519.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC30219G108 EXPRESS SCRIPTS HOLDING CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

4,388.000 0.0080.960000Local1.000000
80.960000 0.00 0.00Base

0.00
0.00
0.00 355,252.48

355,252.48

ASSET TRANSFER AT MARKET NON CASH USD/DTC30231G102 EXXON MOBIL CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

26,310.000 0.0074.350000Local1.000000
74.350000 0.00 0.00Base

0.00
0.00
0.00 1,956,148.50

1,956,148.50

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

300.000 0.0082.015000Local1.000000
82.015000 0.00 4.50Base

4.50
0.00
0.00 24,609.00

24,609.00

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

1,400.000 0.0077.581800Local1.000000
77.581800 0.00 21.00Base

21.00
0.00
0.00 108,635.52

108,635.52
30231G102 Total

25.50 0.000.00 2,089,393.0228,010.000 Local

0.00 25.50 0.00 2,089,393.02Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC302445101 FLIR SYSTEMS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,000.000 0.0027.990000Local1.000000
27.990000 0.00 0.00Base

0.00
0.00
0.00 27,990.00

27,990.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC302491303 FMC CORP 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

810.000 0.0033.910000Local1.000000
33.910000 0.00 0.00Base

0.00
0.00
0.00 27,467.10

27,467.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC30249U101 FMC TECHNOLOGIES INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,387.000 0.0031.000000Local1.000000
31.000000 0.00 0.00Base

0.00
0.00
0.00 42,997.00

42,997.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC30303M102 FACEBOOK INC A 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

14,592.000 0.0089.900000Local1.000000
89.900000 0.00 0.00Base

0.00
0.00
0.00 1,311,820.80

1,311,820.80
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CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

314.000 0.00105.668200Local1.000000
105.668200 0.00 4.71Base

4.71
0.00
0.00 33,184.52

33,184.52

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

1,237.000 0.00105.321300Local1.000000
105.321300 0.00 18.56Base

18.56
0.00
0.00 130,301.01

130,301.01
30303M102 Total

23.27 0.000.00 1,475,306.3316,143.000 Local

0.00 23.27 0.00 1,475,306.33Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC311900104 FASTENAL CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,094.000 0.0036.610000Local1.000000
36.610000 0.00 0.00Base

0.00
0.00
0.00 76,661.34

76,661.34

ASSET TRANSFER AT MARKET NON CASH USD/DTC31428X106 FEDEX CORP 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,637.000 0.00143.980000Local1.000000
143.980000 0.00 0.00Base

0.00
0.00
0.00 235,695.26

235,695.26

ASSET TRANSFER AT MARKET NON CASH USD/DTC315616102 F5 NETWORKS INC 01 Oct 2015COMMON STOCK 01 Oct 2015

490.000 0.00115.800000Local1.000000
115.800000 0.00 0.00Base

0.00
0.00
0.00 56,742.00

56,742.00

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

244.000 0.00102.780000Local1.000000
102.780000 0.00 3.66Base

3.66
0.00
0.00 25,081.98

25,081.98
315616102 Total

3.66 0.000.00 81,823.98734.000 Local

0.00 3.66 0.00 81,823.98Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC31620M106 FIDELITY NATIONAL INFO SERV 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,797.000 0.0067.080000Local1.000000
67.080000 0.00 0.00Base

0.00
0.00
0.00 120,542.76

120,542.76
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ASSET TRANSFER AT MARKET NON CASH USD/DTC316773100 FIFTH THIRD BANCORP 01 Oct 2015COMMON STOCK 01 Oct 2015

4,976.000 0.0018.910000Local1.000000
18.910000 0.00 0.00Base

0.00
0.00
0.00 94,096.16

94,096.16

ASSET TRANSFER AT MARKET NON CASH USD/DTC336433107 FIRST SOLAR INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

500.000 0.0042.750000Local1.000000
42.750000 0.00 0.00Base

0.00
0.00
0.00 21,375.00

21,375.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC337738108 FISERV INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,596.000 0.0086.610000Local1.000000
86.610000 0.00 0.00Base

0.00
0.00
0.00 138,229.56

138,229.56

ASSET TRANSFER AT MARKET NON CASH USD/DTC337932107 FIRSTENERGY CORP 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

2,570.000 0.0031.310000Local1.000000
31.310000 0.00 0.00Base

0.00
0.00
0.00 80,466.70

80,466.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC343412102 FLUOR CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,397.000 0.0042.350000Local1.000000
42.350000 0.00 0.00Base

0.00
0.00
0.00 59,162.95

59,162.95

ASSET TRANSFER AT MARKET NON CASH USD/DTC34354P105 FLOWSERVE CORP 01 Oct 2015COMMON STOCK USD1.25 01 Oct 2015

1,090.000 0.0041.140000Local1.000000
41.140000 0.00 0.00Base

0.00
0.00
0.00 44,842.60

44,842.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC345370860 FORD MOTOR CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

25,328.000 0.0013.570000Local1.000000
13.570000 0.00 0.00Base

0.00
0.00
0.00 343,700.96

343,700.96

ASSET TRANSFER AT MARKET NON CASH USD/DTC34988V106 FOSSIL GROUP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

400.000 0.0055.880000Local1.000000
55.880000 0.00 0.00Base

0.00
0.00
0.00 22,352.00

22,352.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC354613101 FRANKLIN RESOURCES INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

2,484.000 0.0037.260000Local1.000000 0.00 0.00 92,553.84
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

37.260000 0.00 0.00Base 0.00 92,553.84

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

1,300.000 0.0039.763700Local1.000000
39.763700 0.00 19.50Base

19.50
0.00
0.00 51,712.31

51,712.31
354613101 Total

19.50 0.000.00 144,266.153,784.000 Local

0.00 19.50 0.00 144,266.15Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC35671D857 FREEPORT MCMORAN INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

6,806.000 0.009.690000Local1.000000
9.690000 0.00 0.00Base

0.00
0.00
0.00 65,950.14

65,950.14

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

6,400.000 0.0011.775700Local1.000000
11.775700 0.00 96.00Base

96.00
0.00
0.00 75,460.48

75,460.48
35671D857 Total

96.00 0.000.00 141,410.6213,206.000 Local

0.00 96.00 0.00 141,410.62Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC35906A108 FRONTIER COMMUNICATIONS CORP 01 Oct 2015COMMON STOCK USD.25 01 Oct 2015

6,930.000 0.004.750000Local1.000000
4.750000 0.00 0.00Base

0.00
0.00
0.00 32,917.50

32,917.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC36467W109 GAMESTOP CORP CLASS A 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

800.000 0.0041.210000Local1.000000
41.210000 0.00 0.00Base

0.00
0.00
0.00 32,968.00

32,968.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC364760108 GAP INC/THE 01 Oct 2015COMMON STOCK USD.05 01 Oct 2015

1,986.000 0.0028.500000Local1.000000
28.500000 0.00 0.00Base

0.00
0.00
0.00 56,601.00

56,601.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC369550108 GENERAL DYNAMICS CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

2,135.000 0.00137.950000Local1.000000 0.00 0.00 294,523.25
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Broker NameTrd Date Stl Date
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137.950000 0.00 0.00Base 0.00 294,523.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC369604103 GENERAL ELECTRIC CO   W/D 01 Oct 2015COMMON STOCK USD.06 01 Oct 2015

66,563.000 0.0025.220000Local1.000000
25.220000 0.00 0.00Base

0.00
0.00
0.00 1,678,718.86

1,678,718.86

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

6,500.000 0.0030.514000Local1.000000
30.514000 0.00 97.50Base

97.50
0.00
0.00 198,438.50

198,438.50
369604103 Total

97.50 0.000.00 1,877,157.3673,063.000 Local

0.00 97.50 0.00 1,877,157.36Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC370023103 GENERAL GROWTH PROPERTIES 01 Oct 2015REIT USD.01 01 Oct 2015

3,731.000 0.0025.970000Local1.000000
25.970000 0.00 0.00Base

0.00
0.00
0.00 96,894.07

96,894.07

ASSET TRANSFER AT MARKET NON CASH USD/DTC370334104 GENERAL MILLS INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

3,761.000 0.0056.130000Local1.000000
56.130000 0.00 0.00Base

0.00
0.00
0.00 211,104.93

211,104.93

ASSET TRANSFER AT MARKET NON CASH USD/DTC37045V100 GENERAL MOTORS CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

9,083.000 0.0030.020000Local1.000000
30.020000 0.00 0.00Base

0.00
0.00
0.00 272,671.66

272,671.66

ASSET TRANSFER AT MARKET NON CASH USD/DTC372460105 GENUINE PARTS CO 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,088.000 0.0082.890000Local1.000000
82.890000 0.00 0.00Base

0.00
0.00
0.00 90,184.32

90,184.32

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

400.000 0.0089.637400Local1.000000
89.637400 0.00 6.00Base

6.00
0.00
0.00 35,860.96

35,860.96
372460105 Total

6.00 0.000.00 126,045.281,488.000 Local
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0.00 6.00 0.00 126,045.28Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC37247D106 GENWORTH FINANCIAL INC CL A 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

3,350.000 0.004.620000Local1.000000
4.620000 0.00 0.00Base

0.00
0.00
0.00 15,477.00

15,477.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC375558103 GILEAD SCIENCES INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

9,530.000 0.0098.190000Local1.000000
98.190000 0.00 0.00Base

0.00
0.00
0.00 935,750.70

935,750.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC38141G104 GOLDMAN SACHS GROUP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,503.000 0.00173.760000Local1.000000
173.760000 0.00 0.00Base

0.00
0.00
0.00 434,921.28

434,921.28

ASSET TRANSFER AT MARKET NON CASH USD/DTC382550101 GOODYEAR TIRE + RUBBER CO 01 Oct 2015COMMON STOCK 01 Oct 2015

1,667.000 0.0029.330000Local1.000000
29.330000 0.00 0.00Base

0.00
0.00
0.00 48,893.11

48,893.11

ASSET TRANSFER AT MARKET NON CASH USD/DTC384802104 WW GRAINGER INC 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

460.000 0.00215.010000Local1.000000
215.010000 0.00 0.00Base

0.00
0.00
0.00 98,904.60

98,904.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC40412C101 HCA HOLDINGS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,055.000 0.0077.360000Local1.000000
77.360000 0.00 0.00Base

0.00
0.00
0.00 158,974.80

158,974.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC40414L109 HCP INC 01 Oct 2015REIT USD1. 01 Oct 2015

2,794.000 0.0037.250000Local1.000000
37.250000 0.00 0.00Base

0.00
0.00
0.00 104,076.50

104,076.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC40434L105 HP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

11,910.000 0.0025.610000Local1.000000
25.610000 0.00 0.00Base

0.00
0.00
0.00 305,015.10

305,015.10

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015
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Comm Per Shr

1,700.000 0.0014.663800Local1.000000
14.663800 0.00 25.50Base

25.50
0.00
0.00 24,953.96

24,953.96
40434L105 Total

25.50 0.000.00 329,969.0613,610.000 Local

0.00 25.50 0.00 329,969.06Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC406216101 HALLIBURTON CO 01 Oct 2015COMMON STOCK USD2.5 01 Oct 2015

5,440.000 0.0035.350000Local1.000000
35.350000 0.00 0.00Base

0.00
0.00
0.00 192,304.00

192,304.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC410345102 HANESBRANDS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,513.000 0.0028.940000Local1.000000
28.940000 0.00 0.00Base

0.00
0.00
0.00 72,726.22

72,726.22

ASSET TRANSFER AT MARKET NON CASH USD/DTC412822108 HARLEY DAVIDSON INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,286.000 0.0054.900000Local1.000000
54.900000 0.00 0.00Base

0.00
0.00
0.00 70,601.40

70,601.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC413086109 HARMAN INTERNATIONAL 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

510.000 0.0095.990000Local1.000000
95.990000 0.00 0.00Base

0.00
0.00
0.00 48,954.90

48,954.90

ASSET TRANSFER AT MARKET NON CASH USD/DTC413875105 HARRIS CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

790.000 0.0073.150000Local1.000000
73.150000 0.00 0.00Base

0.00
0.00
0.00 57,788.50

57,788.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC416515104 HARTFORD FINANCIAL SVCS GRP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,572.000 0.0045.780000Local1.000000
45.780000 0.00 0.00Base

0.00
0.00
0.00 117,746.16

117,746.16

ASSET TRANSFER AT MARKET NON CASH USD/DTC418056107 HASBRO INC 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

700.000 0.0072.140000Local1.000000
72.140000 0.00 0.00Base

0.00
0.00
0.00 50,498.00

50,498.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC423452101 HELMERICH + PAYNE 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

700.000 0.0047.260000Local1.000000
47.260000 0.00 0.00Base

0.00
0.00
0.00 33,082.00

33,082.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC427866108 HERSHEY CO/THE 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

900.000 0.0091.880000Local1.000000
91.880000 0.00 0.00Base

0.00
0.00
0.00 82,692.00

82,692.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC42809H107 HESS CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,487.000 0.0050.060000Local1.000000
50.060000 0.00 0.00Base

0.00
0.00
0.00 74,439.22

74,439.22

ASSET TRANSFER AT MARKET NON CASH USD/DTC437076102 HOME DEPOT INC 01 Oct 2015COMMON STOCK USD.05 01 Oct 2015

8,435.000 0.00115.490000Local1.000000
115.490000 0.00 0.00Base

0.00
0.00
0.00 974,158.15

974,158.15

ASSET TRANSFER AT MARKET NON CASH USD/DTC438516106 HONEYWELL INTERNATIONAL INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

5,584.000 0.0094.690000Local1.000000
94.690000 0.00 0.00Base

0.00
0.00
0.00 528,748.96

528,748.96

ASSET TRANSFER AT MARKET NON CASH USD/DTC440452100 HORMEL FOODS CORP 01 Oct 2015COMMON STOCK USD.058 01 Oct 2015

790.000 0.0063.310000Local1.000000
63.310000 0.00 0.00Base

0.00
0.00
0.00 50,014.90

50,014.90

ASSET TRANSFER AT MARKET NON CASH USD/DTC44107P104 HOST HOTELS + RESORTS INC 01 Oct 2015REIT USD.01 01 Oct 2015

4,528.000 0.0015.810000Local1.000000
15.810000 0.00 0.00Base

0.00
0.00
0.00 71,587.68

71,587.68

ASSET TRANSFER AT MARKET NON CASH USD/DTC443683107 HUDSON CITY BANCORP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,863.000 0.0010.170000Local1.000000
10.170000 0.00 0.00Base

0.00
0.00
0.00 29,116.71

29,116.71

ASSET TRANSFER AT MARKET NON CASH USD/DTC444859102 HUMANA INC 01 Oct 2015COMMON STOCK USD.166 01 Oct 2015

980.000 0.00179.000000Local1.000000 0.00 0.00 175,420.00
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179.000000 0.00 0.00Base 0.00 175,420.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC445658107 HUNT (JB) TRANSPRT SVCS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

600.000 0.0071.400000Local1.000000
71.400000 0.00 0.00Base

0.00
0.00
0.00 42,840.00

42,840.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC446150104 HUNTINGTON BANCSHARES INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

4,907.000 0.0010.600000Local1.000000
10.600000 0.00 0.00Base

0.00
0.00
0.00 52,014.20

52,014.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC452308109 ILLINOIS TOOL WORKS 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,503.000 0.0082.310000Local1.000000
82.310000 0.00 0.00Base

0.00
0.00
0.00 206,021.93

206,021.93

CABRERA CAPITAL MARKETS USD/DTC452327109 ILLUMINA INC 24 Nov 2015 0.02COMMON STOCK USD.01 30 Nov 2015

7,164.000 0.00176.089600Local1.000000
176.089600 0.00 107.46Base

107.46
0.00
0.00 1,261,613.35

1,261,613.35

ASSET TRANSFER AT MARKET NON CASH USD/DTC458140100 INTEL CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

29,940.000 0.0030.140000Local1.000000
30.140000 0.00 0.00Base

0.00
0.00
0.00 902,391.60

902,391.60

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

700.000 0.0034.357900Local1.000000
34.357900 0.00 10.50Base

10.50
0.00
0.00 24,061.03

24,061.03
458140100 Total

10.50 0.000.00 926,452.6330,640.000 Local

0.00 10.50 0.00 926,452.63Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC45866F104 INTERCONTINENTAL EXCHANGE IN 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

680.000 0.00234.990000Local1.000000
234.990000 0.00 0.00Base

0.00
0.00
0.00 159,793.20

159,793.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC459200101 INTL BUSINESS MACHINES CORP 01 Oct 2015COMMON STOCK USD.2 01 Oct 2015

Books Closed Prepared by State StreetPage 71



NHDM
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

5,893.000 0.00144.970000Local1.000000
144.970000 0.00 0.00Base

0.00
0.00
0.00 854,308.21

854,308.21

ASSET TRANSFER AT MARKET NON CASH USD/DTC459506101 INTL FLAVORS + FRAGRANCES 01 Oct 2015COMMON STOCK USD.125 01 Oct 2015

500.000 0.00103.260000Local1.000000
103.260000 0.00 0.00Base

0.00
0.00
0.00 51,630.00

51,630.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC460146103 INTERNATIONAL PAPER CO 01 Oct 2015COMMON STOCK USD1.0 01 Oct 2015

2,604.000 0.0037.790000Local1.000000
37.790000 0.00 0.00Base

0.00
0.00
0.00 98,405.16

98,405.16

ASSET TRANSFER AT MARKET NON CASH USD/DTC460690100 INTERPUBLIC GROUP OF COS INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

2,614.000 0.0019.130000Local1.000000
19.130000 0.00 0.00Base

0.00
0.00
0.00 50,005.82

50,005.82

ASSET TRANSFER AT MARKET NON CASH USD/DTC461202103 INTUIT INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,797.000 0.0088.750000Local1.000000
88.750000 0.00 0.00Base

0.00
0.00
0.00 159,483.75

159,483.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC46120E602 INTUITIVE SURGICAL INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

240.000 0.00459.580000Local1.000000
459.580000 0.00 0.00Base

0.00
0.00
0.00 110,299.20

110,299.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC46284V101 IRON MOUNTAIN INC 01 Oct 2015REIT USD.01 01 Oct 2015

1,088.000 0.0031.020000Local1.000000
31.020000 0.00 0.00Base

0.00
0.00
0.00 33,749.76

33,749.76

ASSET TRANSFER AT MARKET NON CASH USD/DTC46625H100 JPMORGAN CHASE + CO 01 Oct 2015COMMON STOCK USD1.0 01 Oct 2015

22,917.000 0.0060.970000Local1.000000
60.970000 0.00 0.00Base

0.00
0.00
0.00 1,397,249.49

1,397,249.49

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

600.000 0.0065.275000Local1.000000
65.275000 0.00 9.00Base

9.00
0.00
0.00 39,174.00

39,174.00
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CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

900.000 0.0065.596700Local1.000000
65.596700 0.00 13.50Base

13.50
0.00
0.00 59,050.53

59,050.53
46625H100 Total

22.50 0.000.00 1,495,474.0224,417.000 Local

0.00 22.50 0.00 1,495,474.02Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC469814107 JACOBS ENGINEERING GROUP INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

999.000 0.0037.430000Local1.000000
37.430000 0.00 0.00Base

0.00
0.00
0.00 37,392.57

37,392.57

ASSET TRANSFER AT MARKET NON CASH USD/DTC478160104 JOHNSON + JOHNSON 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

17,807.000 0.0093.350000Local1.000000
93.350000 0.00 0.00Base

0.00
0.00
0.00 1,662,283.45

1,662,283.45

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

1,249.000 0.00102.594300Local1.000000
102.594300 0.00 18.74Base

18.74
0.00
0.00 128,159.02

128,159.02
478160104 Total

18.74 0.000.00 1,790,442.4719,056.000 Local

0.00 18.74 0.00 1,790,442.47Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC478366107 JOHNSON CONTROLS INC 01 Oct 2015COMMON STOCK USD.013 01 Oct 2015

4,099.000 0.0041.360000Local1.000000
41.360000 0.00 0.00Base

0.00
0.00
0.00 169,534.64

169,534.64

ASSET TRANSFER AT MARKET NON CASH USD/DTC481165108 JOY GLOBAL INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,019.000 0.0014.930000Local1.000000
14.930000 0.00 0.00Base

0.00
0.00
0.00 15,213.67

15,213.67

ASSET TRANSFER AT MARKET NON CASH USD/DTC48203R104 JUNIPER NETWORKS INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

2,394.000 0.0025.710000Local1.000000
25.710000 0.00 0.00Base

0.00
0.00
0.00 61,549.74

61,549.74
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ASSET TRANSFER AT MARKET NON CASH USD/DTC482480100 KLA TENCOR CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

990.000 0.0050.000000Local1.000000
50.000000 0.00 0.00Base

0.00
0.00
0.00 49,500.00

49,500.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC485170302 KANSAS CITY SOUTHERN 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

690.000 0.0090.880000Local1.000000
90.880000 0.00 0.00Base

0.00
0.00
0.00 62,707.20

62,707.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC487836108 KELLOGG CO 01 Oct 2015COMMON STOCK USD.25 01 Oct 2015

1,576.000 0.0066.550000Local1.000000
66.550000 0.00 0.00Base

0.00
0.00
0.00 104,882.80

104,882.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC49271M100 KEURIG GREEN MOUNTAIN INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

790.000 0.0052.140000Local1.000000
52.140000 0.00 0.00Base

0.00
0.00
0.00 41,190.60

41,190.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC493267108 KEYCORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

5,215.000 0.0013.010000Local1.000000
13.010000 0.00 0.00Base

0.00
0.00
0.00 67,847.15

67,847.15

ASSET TRANSFER AT MARKET NON CASH USD/DTC494368103 KIMBERLY CLARK CORP 01 Oct 2015COMMON STOCK USD1.25 01 Oct 2015

2,295.000 0.00109.040000Local1.000000
109.040000 0.00 0.00Base

0.00
0.00
0.00 250,246.80

250,246.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC49446R109 KIMCO REALTY CORP 01 Oct 2015REIT USD.01 01 Oct 2015

2,474.000 0.0024.430000Local1.000000
24.430000 0.00 0.00Base

0.00
0.00
0.00 60,439.82

60,439.82

ASSET TRANSFER AT MARKET NON CASH USD/DTC49456B101 KINDER MORGAN INC W/I 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

11,326.000 0.0027.680000Local1.000000
27.680000 0.00 0.00Base

0.00
0.00
0.00 313,503.68

313,503.68

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

2,600.000 0.0015.288500Local1.000000 39.00 0.00 39,789.10
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15.288500 0.00 39.00Base 0.00 39,789.10
49456B101 Total

39.00 0.000.00 353,292.7813,926.000 Local

0.00 39.00 0.00 353,292.78Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC500255104 KOHLS CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,397.000 0.0046.310000Local1.000000
46.310000 0.00 0.00Base

0.00
0.00
0.00 64,695.07

64,695.07

ASSET TRANSFER AT MARKET NON CASH USD/DTC500754106 KRAFT HEINZ CO/THE 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,670.000 0.0070.580000Local1.000000
70.580000 0.00 0.00Base

0.00
0.00
0.00 259,028.60

259,028.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC501044101 KROGER CO 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

6,052.000 0.0036.070000Local1.000000
36.070000 0.00 0.00Base

0.00
0.00
0.00 218,295.64

218,295.64

ASSET TRANSFER AT MARKET NON CASH USD/DTC501797104 L BRANDS INC 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

1,797.000 0.0090.130000Local1.000000
90.130000 0.00 0.00Base

0.00
0.00
0.00 161,963.61

161,963.61

ASSET TRANSFER AT MARKET NON CASH USD/DTC502424104 L 3 COMMUNICATIONS HOLDINGS 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

630.000 0.00104.520000Local1.000000
104.520000 0.00 0.00Base

0.00
0.00
0.00 65,847.60

65,847.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC50540R409 LABORATORY CRP OF AMER HLDGS 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

630.000 0.00108.470000Local1.000000
108.470000 0.00 0.00Base

0.00
0.00
0.00 68,336.10

68,336.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC512807108 LAM RESEARCH CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

1,000.000 0.0065.330000Local1.000000
65.330000 0.00 0.00Base

0.00
0.00
0.00 65,330.00

65,330.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC518439104 ESTEE LAUDER COMPANIES CL A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015
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Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,377.000 0.0080.680000Local1.000000
80.680000 0.00 0.00Base

0.00
0.00
0.00 111,096.36

111,096.36

ASSET TRANSFER AT MARKET NON CASH USD/DTC524660107 LEGGETT + PLATT INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

790.000 0.0041.250000Local1.000000
41.250000 0.00 0.00Base

0.00
0.00
0.00 32,587.50

32,587.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC524901105 LEGG MASON INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

600.000 0.0041.610000Local1.000000
41.610000 0.00 0.00Base

0.00
0.00
0.00 24,966.00

24,966.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC526057104 LENNAR CORP A 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,090.000 0.0048.130000Local1.000000
48.130000 0.00 0.00Base

0.00
0.00
0.00 52,461.70

52,461.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC527288104 LEUCADIA NATIONAL CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,896.000 0.0020.260000Local1.000000
20.260000 0.00 0.00Base

0.00
0.00
0.00 38,412.96

38,412.96

ASSET TRANSFER AT MARKET NON CASH USD/DTC52729N308 LEVEL 3 COMMUNICATIONS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,807.000 0.0043.690000Local1.000000
43.690000 0.00 0.00Base

0.00
0.00
0.00 78,947.83

78,947.83

ASSET TRANSFER AT MARKET NON CASH USD/DTC532457108 ELI LILLY + CO 01 Oct 2015COMMON STOCK 01 Oct 2015

6,269.000 0.0083.690000Local1.000000
83.690000 0.00 0.00Base

0.00
0.00
0.00 524,652.61

524,652.61

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

500.000 0.0085.628000Local1.000000
85.628000 0.00 7.50Base

7.50
0.00
0.00 42,821.50

42,821.50
532457108 Total

7.50 0.000.00 567,474.116,769.000 Local

0.00 7.50 0.00 567,474.11Base
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ASSET TRANSFER AT MARKET NON CASH USD/DTC534187109 LINCOLN NATIONAL CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

1,566.000 0.0047.460000Local1.000000
47.460000 0.00 0.00Base

0.00
0.00
0.00 74,322.36

74,322.36

ASSET TRANSFER AT MARKET NON CASH USD/DTC535678106 LINEAR TECHNOLOGY CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

1,487.000 0.0040.350000Local1.000000
40.350000 0.00 0.00Base

0.00
0.00
0.00 60,000.45

60,000.45

ASSET TRANSFER AT MARKET NON CASH USD/DTC539830109 LOCKHEED MARTIN CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,850.000 0.00207.310000Local1.000000
207.310000 0.00 0.00Base

0.00
0.00
0.00 383,523.50

383,523.50

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

120.000 0.00226.450000Local1.000000
226.450000 0.00 1.80Base

1.80
0.00
0.00 27,175.80

27,175.80
539830109 Total

1.80 0.000.00 410,699.301,970.000 Local

0.00 1.80 0.00 410,699.30Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC540424108 LOEWS CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,886.000 0.0036.140000Local1.000000
36.140000 0.00 0.00Base

0.00
0.00
0.00 68,160.04

68,160.04

ASSET TRANSFER AT MARKET NON CASH USD/DTC548661107 LOWE S COS INC 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

6,162.000 0.0068.920000Local1.000000
68.920000 0.00 0.00Base

0.00
0.00
0.00 424,685.04

424,685.04

ASSET TRANSFER AT MARKET NON CASH USD/DTC55261F104 M + T BANK CORP 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

820.000 0.00121.950000Local1.000000
121.950000 0.00 0.00Base

0.00
0.00
0.00 99,999.00

99,999.00

MERGER USD/DTC30 Oct 2015 1009 Nov 2015

1,803.284 0.00162.249878Local1.000000
162.249878 0.00 0.00Base

0.00
0.00
0.00 292,582.61

292,582.61
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55261F104 Total

0.00 0.000.00 392,581.612,623.284 Local

0.00 0.00 0.00 392,581.61Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC554382101 MACERICH CO/THE 01 Oct 2015REIT USD.01 01 Oct 2015

900.000 0.0076.820000Local1.000000
76.820000 0.00 0.00Base

0.00
0.00
0.00 69,138.00

69,138.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC55616P104 MACY S INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,275.000 0.0051.320000Local1.000000
51.320000 0.00 0.00Base

0.00
0.00
0.00 116,753.00

116,753.00

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

800.000 0.0049.589300Local1.000000
49.589300 0.00 12.00Base

12.00
0.00
0.00 39,683.44

39,683.44
55616P104 Total

12.00 0.000.00 156,436.443,075.000 Local

0.00 12.00 0.00 156,436.44Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC565849106 MARATHON OIL CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

4,109.000 0.0015.400000Local1.000000
15.400000 0.00 0.00Base

0.00
0.00
0.00 63,278.60

63,278.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC56585A102 MARATHON PETROLEUM CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

3,350.000 0.0046.330000Local1.000000
46.330000 0.00 0.00Base

0.00
0.00
0.00 155,205.50

155,205.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC571748102 MARSH + MCLENNAN COS 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

3,361.000 0.0052.220000Local1.000000
52.220000 0.00 0.00Base

0.00
0.00
0.00 175,511.42

175,511.42

ASSET TRANSFER AT MARKET NON CASH USD/DTC571903202 MARRIOTT INTERNATIONAL  CL A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,387.000 0.0068.200000Local1.000000
68.200000 0.00 0.00Base

0.00
0.00
0.00 94,593.40

94,593.40
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ASSET TRANSFER AT MARKET NON CASH USD/DTC573284106 MARTIN MARIETTA MATERIALS 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

430.000 0.00151.950000Local1.000000
151.950000 0.00 0.00Base

0.00
0.00
0.00 65,338.50

65,338.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC574599106 MASCO CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

2,404.000 0.0025.180000Local1.000000
25.180000 0.00 0.00Base

0.00
0.00
0.00 60,532.72

60,532.72

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

1,800.000 0.0030.246700Local1.000000
30.246700 0.00 27.00Base

27.00
0.00
0.00 54,471.06

54,471.06
574599106 Total

27.00 0.000.00 115,003.784,204.000 Local

0.00 27.00 0.00 115,003.78Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC57636Q104 MASTERCARD INC CLASS A 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

6,280.000 0.0090.120000Local1.000000
90.120000 0.00 0.00Base

0.00
0.00
0.00 565,953.60

565,953.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC577081102 MATTEL INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

2,295.000 0.0021.060000Local1.000000
21.060000 0.00 0.00Base

0.00
0.00
0.00 48,332.70

48,332.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC579780206 MCCORMICK + CO NON VTG SHRS 01 Oct 2015COMMON STOCK 01 Oct 2015

800.000 0.0082.180000Local1.000000
82.180000 0.00 0.00Base

0.00
0.00
0.00 65,744.00

65,744.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC580135101 MCDONALD S CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

6,062.000 0.0098.530000Local1.000000
98.530000 0.00 0.00Base

0.00
0.00
0.00 597,288.86

597,288.86

ASSET TRANSFER AT MARKET NON CASH USD/DTC580645109 MCGRAW HILL FINANCIAL INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,700.000 0.0086.500000Local1.000000 0.00 0.00 147,050.00
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86.500000 0.00 0.00Base 0.00 147,050.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC58155Q103 MCKESSON CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,497.000 0.00185.030000Local1.000000
185.030000 0.00 0.00Base

0.00
0.00
0.00 276,989.91

276,989.91

ASSET TRANSFER AT MARKET NON CASH USD/DTC582839106 MEAD JOHNSON NUTRITION CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,358.000 0.0070.400000Local1.000000
70.400000 0.00 0.00Base

0.00
0.00
0.00 95,603.20

95,603.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC58933Y105 MERCK + CO. INC. 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

18,093.000 0.0049.390000Local1.000000
49.390000 0.00 0.00Base

0.00
0.00
0.00 893,613.27

893,613.27

ASSET TRANSFER AT MARKET NON CASH USD/DTC59156R108 METLIFE INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

7,149.000 0.0047.150000Local1.000000
47.150000 0.00 0.00Base

0.00
0.00
0.00 337,075.35

337,075.35

ASSET TRANSFER AT MARKET NON CASH USD/DTC594918104 MICROSOFT CORP 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

51,121.000 0.0044.260000Local1.000000
44.260000 0.00 0.00Base

0.00
0.00
0.00 2,262,615.46

2,262,615.46

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

1,900.000 0.0055.327900Local1.000000
55.327900 0.00 28.50Base

28.50
0.00
0.00 105,151.51

105,151.51
594918104 Total

28.50 0.000.00 2,367,766.9753,021.000 Local

0.00 28.50 0.00 2,367,766.97Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC595017104 MICROCHIP TECHNOLOGY INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

1,298.000 0.0043.090000Local1.000000
43.090000 0.00 0.00Base

0.00
0.00
0.00 55,930.82

55,930.82

ASSET TRANSFER AT MARKET NON CASH USD/DTC595112103 MICRON TECHNOLOGY INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015
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7,277.000 0.0014.980000Local1.000000
14.980000 0.00 0.00Base

0.00
0.00
0.00 109,009.46

109,009.46

ASSET TRANSFER AT MARKET NON CASH USD/DTC608190104 MOHAWK INDUSTRIES INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

410.000 0.00181.790000Local1.000000
181.790000 0.00 0.00Base

0.00
0.00
0.00 74,533.90

74,533.90

ASSET TRANSFER AT MARKET NON CASH USD/DTC60871R209 MOLSON COORS BREWING CO  B 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

990.000 0.0083.020000Local1.000000
83.020000 0.00 0.00Base

0.00
0.00
0.00 82,189.80

82,189.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC609207105 MONDELEZ INTERNATIONAL INC A 01 Oct 2015COMMON STOCK 01 Oct 2015

10,199.000 0.0041.870000Local1.000000
41.870000 0.00 0.00Base

0.00
0.00
0.00 427,032.13

427,032.13

ASSET TRANSFER AT MARKET NON CASH USD/DTC61166W101 MONSANTO CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,072.000 0.0085.340000Local1.000000
85.340000 0.00 0.00Base

0.00
0.00
0.00 262,164.48

262,164.48

ASSET TRANSFER AT MARKET NON CASH USD/DTC61174X109 MONSTER BEVERAGE CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

970.000 0.00135.140000Local1.000000
135.140000 0.00 0.00Base

0.00
0.00
0.00 131,085.80

131,085.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC615369105 MOODY S CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,190.000 0.0098.200000Local1.000000
98.200000 0.00 0.00Base

0.00
0.00
0.00 116,858.00

116,858.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC617446448 MORGAN STANLEY 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

9,501.000 0.0031.500000Local1.000000
31.500000 0.00 0.00Base

0.00
0.00
0.00 299,281.50

299,281.50

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

900.000 0.0033.675300Local1.000000
33.675300 0.00 13.50Base

13.50
0.00
0.00 30,321.27

30,321.27
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CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

1,200.000 0.0032.234600Local1.000000
32.234600 0.00 18.00Base

18.00
0.00
0.00 38,699.52

38,699.52
617446448 Total

31.50 0.000.00 368,302.2911,601.000 Local

0.00 31.50 0.00 368,302.29Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC61945C103 MOSAIC CO/THE 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,114.000 0.0031.110000Local1.000000
31.110000 0.00 0.00Base

0.00
0.00
0.00 65,766.54

65,766.54

ASSET TRANSFER AT MARKET NON CASH USD/DTC620076307 MOTOROLA SOLUTIONS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

980.000 0.0068.380000Local1.000000
68.380000 0.00 0.00Base

0.00
0.00
0.00 67,012.40

67,012.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC626717102 MURPHY OIL CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

999.000 0.0024.200000Local1.000000
24.200000 0.00 0.00Base

0.00
0.00
0.00 24,175.80

24,175.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC629377508 NRG ENERGY INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,045.000 0.0014.850000Local1.000000
14.850000 0.00 0.00Base

0.00
0.00
0.00 30,368.25

30,368.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC631103108 NASDAQ INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

680.000 0.0053.330000Local1.000000
53.330000 0.00 0.00Base

0.00
0.00
0.00 36,264.40

36,264.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC637071101 NATIONAL OILWELL VARCO INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,364.000 0.0037.650000Local1.000000
37.650000 0.00 0.00Base

0.00
0.00
0.00 89,004.60

89,004.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC63938C108 NAVIENT CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,503.000 0.0011.240000Local1.000000 0.00 0.00 28,133.72

Books Closed Prepared by State StreetPage 82



NHDM
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

11.240000 0.00 0.00Base 0.00 28,133.72

ASSET TRANSFER AT MARKET NON CASH USD/DTC64110D104 NETAPP INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

2,085.000 0.0029.600000Local1.000000
29.600000 0.00 0.00Base

0.00
0.00
0.00 61,716.00

61,716.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC64110L106 NETFLIX INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

2,770.000 0.00103.260000Local1.000000
103.260000 0.00 0.00Base

0.00
0.00
0.00 286,030.20

286,030.20

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

313.000 0.00116.128200Local1.000000
116.128200 0.00 4.70Base

4.70
0.00
0.00 36,352.83

36,352.83
64110L106 Total

4.70 0.000.00 322,383.033,083.000 Local

0.00 4.70 0.00 322,383.03Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC651229106 NEWELL RUBBERMAID INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,687.000 0.0039.710000Local1.000000
39.710000 0.00 0.00Base

0.00
0.00
0.00 66,990.77

66,990.77

ASSET TRANSFER AT MARKET NON CASH USD/DTC651290108 NEWFIELD EXPLORATION CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,100.000 0.0032.900000Local1.000000
32.900000 0.00 0.00Base

0.00
0.00
0.00 36,190.00

36,190.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC651639106 NEWMONT MINING CORP 01 Oct 2015COMMON STOCK USD1.6 01 Oct 2015

3,330.000 0.0016.070000Local1.000000
16.070000 0.00 0.00Base

0.00
0.00
0.00 53,513.10

53,513.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC65249B109 NEWS CORP   CLASS A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,012.000 0.0012.620000Local1.000000
12.620000 0.00 0.00Base

0.00
0.00
0.00 38,011.44

38,011.44

ASSET TRANSFER AT MARKET NON CASH USD/DTC65249B208 NEWS CORP   CLASS B 01 Oct 2015COMMON STOCK 01 Oct 2015
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October 1, 2015
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600.000 0.0012.820000Local1.000000
12.820000 0.00 0.00Base

0.00
0.00
0.00 7,692.00

7,692.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC65339F101 NEXTERA ENERGY INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,863.000 0.0097.550000Local1.000000
97.550000 0.00 0.00Base

0.00
0.00
0.00 279,285.65

279,285.65

ASSET TRANSFER AT MARKET NON CASH USD/DTC654106103 NIKE INC  CL B 01 Oct 2015COMMON STOCK USD1.0 01 Oct 2015

4,009.000 0.00122.970000Local1.000000
122.970000 0.00 0.00Base

0.00
0.00
0.00 492,986.73

492,986.73

ASSET TRANSFER AT MARKET NON CASH USD/DTC65473P105 NISOURCE INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,856.000 0.0018.550000Local1.000000
18.550000 0.00 0.00Base

0.00
0.00
0.00 34,428.80

34,428.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC655044105 NOBLE ENERGY INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,742.000 0.0030.180000Local1.000000
30.180000 0.00 0.00Base

0.00
0.00
0.00 82,753.56

82,753.56

ASSET TRANSFER AT MARKET NON CASH USD/DTC655664100 NORDSTROM INC 01 Oct 2015COMMON STOCK 01 Oct 2015

1,098.000 0.0071.710000Local1.000000
71.710000 0.00 0.00Base

0.00
0.00
0.00 78,737.58

78,737.58

ASSET TRANSFER AT MARKET NON CASH USD/DTC655844108 NORFOLK SOUTHERN CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,996.000 0.0076.400000Local1.000000
76.400000 0.00 0.00Base

0.00
0.00
0.00 152,494.40

152,494.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC665859104 NORTHERN TRUST CORP 01 Oct 2015COMMON STOCK USD1.66 01 Oct 2015

1,358.000 0.0068.160000Local1.000000
68.160000 0.00 0.00Base

0.00
0.00
0.00 92,561.28

92,561.28

ASSET TRANSFER AT MARKET NON CASH USD/DTC666807102 NORTHROP GRUMMAN CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,257.000 0.00165.950000Local1.000000
165.950000 0.00 0.00Base

0.00
0.00
0.00 208,599.15

208,599.15
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CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0130 Nov 2015

443.000 0.00188.178900Local1.000000
188.178900 0.00 6.64Base

6.64
0.00
0.00 83,369.89

83,369.89
666807102 Total

6.64 0.000.00 291,969.041,700.000 Local

0.00 6.64 0.00 291,969.04Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC670346105 NUCOR CORP 01 Oct 2015COMMON STOCK USD.4 01 Oct 2015

2,006.000 0.0037.550000Local1.000000
37.550000 0.00 0.00Base

0.00
0.00
0.00 75,325.30

75,325.30

ASSET TRANSFER AT MARKET NON CASH USD/DTC67066G104 NVIDIA CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

3,072.000 0.0024.650000Local1.000000
24.650000 0.00 0.00Base

0.00
0.00
0.00 75,724.80

75,724.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC67103H107 O REILLY AUTOMOTIVE INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

630.000 0.00250.000000Local1.000000
250.000000 0.00 0.00Base

0.00
0.00
0.00 157,500.00

157,500.00

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

133.000 0.00261.609900Local1.000000
261.609900 0.00 2.00Base

2.00
0.00
0.00 34,796.12

34,796.12
67103H107 Total

2.00 0.000.00 192,296.12763.000 Local

0.00 2.00 0.00 192,296.12Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC674599105 OCCIDENTAL PETROLEUM CORP 01 Oct 2015COMMON STOCK USD.2 01 Oct 2015

4,707.000 0.0066.150000Local1.000000
66.150000 0.00 0.00Base

0.00
0.00
0.00 311,368.05

311,368.05

ASSET TRANSFER AT MARKET NON CASH USD/DTC681919106 OMNICOM GROUP 01 Oct 2015COMMON STOCK USD.15 01 Oct 2015

1,606.000 0.0065.900000Local1.000000
65.900000 0.00 0.00Base

0.00
0.00
0.00 105,835.40

105,835.40
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ASSET TRANSFER AT MARKET NON CASH USD/DTC682680103 ONEOK INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,387.000 0.0032.200000Local1.000000
32.200000 0.00 0.00Base

0.00
0.00
0.00 44,661.40

44,661.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC68389X105 ORACLE CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

20,934.000 0.0036.120000Local1.000000
36.120000 0.00 0.00Base

0.00
0.00
0.00 756,136.08

756,136.08

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

1,500.000 0.0039.519900Local1.000000
39.519900 0.00 22.50Base

22.50
0.00
0.00 59,302.35

59,302.35
68389X105 Total

22.50 0.000.00 815,438.4322,434.000 Local

0.00 22.50 0.00 815,438.43Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC690768403 OWENS ILLINOIS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

990.000 0.0020.720000Local1.000000
20.720000 0.00 0.00Base

0.00
0.00
0.00 20,512.80

20,512.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC69331C108 P G + E CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

2,963.000 0.0052.800000Local1.000000
52.800000 0.00 0.00Base

0.00
0.00
0.00 156,446.40

156,446.40

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

700.000 0.0052.485000Local1.000000
52.485000 0.00 10.50Base

10.50
0.00
0.00 36,750.00

36,750.00
69331C108 Total

10.50 0.000.00 193,196.403,663.000 Local

0.00 10.50 0.00 193,196.40Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC693475105 PNC FINANCIAL SERVICES GROUP 01 Oct 2015COMMON STOCK USD5. 01 Oct 2015

3,232.000 0.0089.200000Local1.000000
89.200000 0.00 0.00Base

0.00
0.00
0.00 288,294.40

288,294.40
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ASSET TRANSFER AT MARKET NON CASH USD/DTC693506107 PPG INDUSTRIES INC 01 Oct 2015COMMON STOCK USD1.67 01 Oct 2015

1,687.000 0.0087.690000Local1.000000
87.690000 0.00 0.00Base

0.00
0.00
0.00 147,933.03

147,933.03

ASSET TRANSFER AT MARKET NON CASH USD/DTC69351T106 PPL CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

4,150.000 0.0032.890000Local1.000000
32.890000 0.00 0.00Base

0.00
0.00
0.00 136,493.50

136,493.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC693656100 PVH CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

520.000 0.00101.940000Local1.000000
101.940000 0.00 0.00Base

0.00
0.00
0.00 53,008.80

53,008.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC693718108 PACCAR INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

2,654.000 0.0052.170000Local1.000000
52.170000 0.00 0.00Base

0.00
0.00
0.00 138,459.18

138,459.18

ASSET TRANSFER AT MARKET NON CASH USD/DTC701094104 PARKER HANNIFIN CORP 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

1,110.000 0.0097.300000Local1.000000
97.300000 0.00 0.00Base

0.00
0.00
0.00 108,003.00

108,003.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC703395103 PATTERSON COS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

510.000 0.0043.250000Local1.000000
43.250000 0.00 0.00Base

0.00
0.00
0.00 22,057.50

22,057.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC704326107 PAYCHEX INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,976.000 0.0047.630000Local1.000000
47.630000 0.00 0.00Base

0.00
0.00
0.00 94,116.88

94,116.88

ASSET TRANSFER AT MARKET NON CASH USD/DTC70450Y103 PAYPAL HOLDINGS INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

7,109.000 0.0031.040000Local1.000000
31.040000 0.00 0.00Base

0.00
0.00
0.00 220,663.36

220,663.36

ASSET TRANSFER AT MARKET NON CASH USD/DTC712704105 PEOPLE S UNITED FINANCIAL 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,876.000 0.0015.730000Local1.000000 0.00 0.00 29,509.48
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15.730000 0.00 0.00Base 0.00 29,509.48

ASSET TRANSFER AT MARKET NON CASH USD/DTC713291102 PEPCO HOLDINGS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,477.000 0.0024.220000Local1.000000
24.220000 0.00 0.00Base

0.00
0.00
0.00 35,772.94

35,772.94

ASSET TRANSFER AT MARKET NON CASH USD/DTC713448108 PEPSICO INC 01 Oct 2015COMMON STOCK USD.017 01 Oct 2015

9,172.000 0.0094.300000Local1.000000
94.300000 0.00 0.00Base

0.00
0.00
0.00 864,919.60

864,919.60

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0102 Nov 2015

381.000 0.00102.140200Local1.000000
102.140200 0.00 5.71Base

5.71
0.00
0.00 38,921.13

38,921.13
713448108 Total

5.71 0.000.00 903,840.739,553.000 Local

0.00 5.71 0.00 903,840.73Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC714046109 PERKINELMER INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

700.000 0.0045.960000Local1.000000
45.960000 0.00 0.00Base

0.00
0.00
0.00 32,172.00

32,172.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC717081103 PFIZER INC 01 Oct 2015COMMON STOCK USD.05 01 Oct 2015

39,916.000 0.0031.410000Local1.000000
31.410000 0.00 0.00Base

0.00
0.00
0.00 1,253,761.56

1,253,761.56

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

3,300.000 0.0032.472500Local1.000000
32.472500 0.00 49.50Base

49.50
0.00
0.00 107,208.75

107,208.75
717081103 Total

49.50 0.000.00 1,360,970.3143,216.000 Local

0.00 49.50 0.00 1,360,970.31Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC718172109 PHILIP MORRIS INTERNATIONAL 01 Oct 2015COMMON STOCK 01 Oct 2015

9,770.000 0.0079.330000Local1.000000 0.00 0.00 775,054.10
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79.330000 0.00 0.00Base 0.00 775,054.10

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

700.000 0.0087.561400Local1.000000
87.561400 0.00 10.50Base

10.50
0.00
0.00 61,303.48

61,303.48
718172109 Total

10.50 0.000.00 836,357.5810,470.000 Local

0.00 10.50 0.00 836,357.58Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC718546104 PHILLIPS 66 01 Oct 2015COMMON STOCK 01 Oct 2015

2,982.000 0.0076.840000Local1.000000
76.840000 0.00 0.00Base

0.00
0.00
0.00 229,136.88

229,136.88

ASSET TRANSFER AT MARKET NON CASH USD/DTC723484101 PINNACLE WEST CAPITAL 01 Oct 2015COMMON STOCK 01 Oct 2015

690.000 0.0064.140000Local1.000000
64.140000 0.00 0.00Base

0.00
0.00
0.00 44,256.60

44,256.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC723787107 PIONEER NATURAL RESOURCES CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

960.000 0.00121.640000Local1.000000
121.640000 0.00 0.00Base

0.00
0.00
0.00 116,774.40

116,774.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC724479100 PITNEY BOWES INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,387.000 0.0019.850000Local1.000000
19.850000 0.00 0.00Base

0.00
0.00
0.00 27,531.95

27,531.95

ASSET TRANSFER AT MARKET NON CASH USD/DTC729251108 PLUM CREEK TIMBER CO 01 Oct 2015REIT USD.01 01 Oct 2015

1,090.000 0.0039.510000Local1.000000
39.510000 0.00 0.00Base

0.00
0.00
0.00 43,065.90

43,065.90

ASSET TRANSFER AT MARKET NON CASH USD/DTC74005P104 PRAXAIR INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,807.000 0.00101.860000Local1.000000
101.860000 0.00 0.00Base

0.00
0.00
0.00 184,061.02

184,061.02

ASSET TRANSFER AT MARKET NON CASH USD/DTC740189105 PRECISION CASTPARTS CORP 01 Oct 2015COMMON STOCK 01 Oct 2015
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940.000 0.00229.710000Local1.000000
229.710000 0.00 0.00Base

0.00
0.00
0.00 215,927.40

215,927.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC74144T108 T ROWE PRICE GROUP INC 01 Oct 2015COMMON STOCK USD.2 01 Oct 2015

1,576.000 0.0069.500000Local1.000000
69.500000 0.00 0.00Base

0.00
0.00
0.00 109,532.00

109,532.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC74251V102 PRINCIPAL FINANCIAL GROUP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,677.000 0.0047.340000Local1.000000
47.340000 0.00 0.00Base

0.00
0.00
0.00 79,389.18

79,389.18

ASSET TRANSFER AT MARKET NON CASH USD/DTC742718109 PROCTER + GAMBLE CO/THE 01 Oct 2015COMMON STOCK 01 Oct 2015

16,811.000 0.0071.940000Local1.000000
71.940000 0.00 0.00Base

0.00
0.00
0.00 1,209,383.34

1,209,383.34

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

700.000 0.0076.115000Local1.000000
76.115000 0.00 10.50Base

10.50
0.00
0.00 53,291.00

53,291.00

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

1,700.000 0.0079.530600Local1.000000
79.530600 0.00 25.50Base

25.50
0.00
0.00 135,227.52

135,227.52
742718109 Total

36.00 0.000.00 1,397,901.8619,211.000 Local

0.00 36.00 0.00 1,397,901.86Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC743315103 PROGRESSIVE CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

3,680.000 0.0030.640000Local1.000000
30.640000 0.00 0.00Base

0.00
0.00
0.00 112,755.20

112,755.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC74340W103 PROLOGIS INC 01 Oct 2015REIT USD.01 01 Oct 2015

3,232.000 0.0038.900000Local1.000000
38.900000 0.00 0.00Base

0.00
0.00
0.00 125,724.80

125,724.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC744320102 PRUDENTIAL FINANCIAL INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015
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2,843.000 0.0076.210000Local1.000000
76.210000 0.00 0.00Base

0.00
0.00
0.00 216,665.03

216,665.03

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

500.000 0.0083.641400Local1.000000
83.641400 0.00 7.50Base

7.50
0.00
0.00 41,828.20

41,828.20
744320102 Total

7.50 0.000.00 258,493.233,343.000 Local

0.00 7.50 0.00 258,493.23Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC744573106 PUBLIC SERVICE ENTERPRISE GP 01 Oct 2015COMMON STOCK 01 Oct 2015

3,132.000 0.0042.160000Local1.000000
42.160000 0.00 0.00Base

0.00
0.00
0.00 132,045.12

132,045.12

ASSET TRANSFER AT MARKET NON CASH USD/DTC74460D109 PUBLIC STORAGE 01 Oct 2015REIT USD.1 01 Oct 2015

920.000 0.00211.630000Local1.000000
211.630000 0.00 0.00Base

0.00
0.00
0.00 194,699.60

194,699.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC745867101 PULTEGROUP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,986.000 0.0018.870000Local1.000000
18.870000 0.00 0.00Base

0.00
0.00
0.00 37,475.82

37,475.82

ASSET TRANSFER AT MARKET NON CASH USD/DTC74736K101 QORVO INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

880.000 0.0045.050000Local1.000000
45.050000 0.00 0.00Base

0.00
0.00
0.00 39,644.00

39,644.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC747525103 QUALCOMM INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

10,278.000 0.0053.730000Local1.000000
53.730000 0.00 0.00Base

0.00
0.00
0.00 552,236.94

552,236.94

ASSET TRANSFER AT MARKET NON CASH USD/DTC74762E102 QUANTA SERVICES INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

1,576.000 0.0024.210000Local1.000000
24.210000 0.00 0.00Base

0.00
0.00
0.00 38,154.96

38,154.96
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ASSET TRANSFER AT MARKET NON CASH USD/DTC74834L100 QUEST DIAGNOSTICS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

920.000 0.0061.470000Local1.000000
61.470000 0.00 0.00Base

0.00
0.00
0.00 56,552.40

56,552.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC751212101 RALPH LAUREN CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

420.000 0.00118.160000Local1.000000
118.160000 0.00 0.00Base

0.00
0.00
0.00 49,627.20

49,627.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC75281A109 RANGE RESOURCES CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,000.000 0.0032.120000Local1.000000
32.120000 0.00 0.00Base

0.00
0.00
0.00 32,120.00

32,120.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC755111507 RAYTHEON COMPANY 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,165.000 0.00109.260000Local1.000000
109.260000 0.00 0.00Base

0.00
0.00
0.00 236,547.90

236,547.90

ASSET TRANSFER AT MARKET NON CASH USD/DTC756109104 REALTY INCOME CORP 01 Oct 2015REIT USD1. 01 Oct 2015

1,497.000 0.0047.390000Local1.000000
47.390000 0.00 0.00Base

0.00
0.00
0.00 70,942.83

70,942.83

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

900.000 0.0050.285000Local1.000000
50.285000 0.00 13.50Base

13.50
0.00
0.00 45,270.00

45,270.00
756109104 Total

13.50 0.000.00 116,212.832,397.000 Local

0.00 13.50 0.00 116,212.83Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC756577102 RED HAT INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

1,198.000 0.0071.880000Local1.000000
71.880000 0.00 0.00Base

0.00
0.00
0.00 86,112.24

86,112.24

ASSET TRANSFER AT MARKET NON CASH USD/DTC75886F107 REGENERON PHARMACEUTICALS 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

520.000 0.00465.140000Local1.000000
465.140000 0.00 0.00Base

0.00
0.00
0.00 241,872.80

241,872.80
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ASSET TRANSFER AT MARKET NON CASH USD/DTC7591EP100 REGIONS FINANCIAL CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

8,324.000 0.009.010000Local1.000000
9.010000 0.00 0.00Base

0.00
0.00
0.00 74,999.24

74,999.24

ASSET TRANSFER AT MARKET NON CASH USD/DTC760759100 REPUBLIC SERVICES INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,477.000 0.0041.200000Local1.000000
41.200000 0.00 0.00Base

0.00
0.00
0.00 60,852.40

60,852.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC761713106 REYNOLDS AMERICAN INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

5,090.000 0.0044.270000Local1.000000
44.270000 0.00 0.00Base

0.00
0.00
0.00 225,334.30

225,334.30

ASSET TRANSFER AT MARKET NON CASH USD/DTC770323103 ROBERT HALF INTL INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

800.000 0.0051.160000Local1.000000
51.160000 0.00 0.00Base

0.00
0.00
0.00 40,928.00

40,928.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC773903109 ROCKWELL AUTOMATION INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,020.000 0.00101.470000Local1.000000
101.470000 0.00 0.00Base

0.00
0.00
0.00 103,499.40

103,499.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC774341101 ROCKWELL COLLINS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,010.000 0.0081.840000Local1.000000
81.840000 0.00 0.00Base

0.00
0.00
0.00 82,658.40

82,658.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC776696106 ROPER TECHNOLOGIES INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

710.000 0.00156.700000Local1.000000
156.700000 0.00 0.00Base

0.00
0.00
0.00 111,257.00

111,257.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC778296103 ROSS STORES INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,690.000 0.0048.470000Local1.000000
48.470000 0.00 0.00Base

0.00
0.00
0.00 130,384.30

130,384.30

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

1,200.000 0.0050.078900Local1.000000 18.00 0.00 60,112.68
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50.078900 0.00 18.00Base 0.00 60,112.68
778296103 Total

18.00 0.000.00 190,496.983,890.000 Local

0.00 18.00 0.00 190,496.98Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC783549108 RYDER SYSTEM INC 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

300.000 0.0074.040000Local1.000000
74.040000 0.00 0.00Base

0.00
0.00
0.00 22,212.00

22,212.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC78440X101 SL GREEN REALTY CORP 01 Oct 2015REIT USD.01 01 Oct 2015

610.000 0.00108.160000Local1.000000
108.160000 0.00 0.00Base

0.00
0.00
0.00 65,977.60

65,977.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC790849103 ST JUDE MEDICAL INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,837.000 0.0063.090000Local1.000000
63.090000 0.00 0.00Base

0.00
0.00
0.00 115,896.33

115,896.33

ASSET TRANSFER AT MARKET NON CASH USD/DTC79466L302 SALESFORCE.COM INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

3,949.000 0.0069.430000Local1.000000
69.430000 0.00 0.00Base

0.00
0.00
0.00 274,179.07

274,179.07

ASSET TRANSFER AT MARKET NON CASH USD/DTC80004C101 SANDISK CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

1,498.000 0.0054.330000Local1.000000
54.330000 0.00 0.00Base

0.00
0.00
0.00 81,386.34

81,386.34

ASSET TRANSFER AT MARKET NON CASH USD/DTC80589M102 SCANA CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

890.000 0.0056.260000Local1.000000
56.260000 0.00 0.00Base

0.00
0.00
0.00 50,071.40

50,071.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC806407102 HENRY SCHEIN INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

530.000 0.00132.720000Local1.000000
132.720000 0.00 0.00Base

0.00
0.00
0.00 70,341.60

70,341.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC806857108 SCHLUMBERGER LTD 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015
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7,943.000 0.0068.970000Local1.000000
68.970000 0.00 0.00Base

0.00
0.00
0.00 547,828.71

547,828.71

ASSET TRANSFER AT MARKET NON CASH USD/DTC808513105 SCHWAB (CHARLES) CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

7,429.000 0.0028.560000Local1.000000
28.560000 0.00 0.00Base

0.00
0.00
0.00 212,172.24

212,172.24

ASSET TRANSFER AT MARKET NON CASH USD/DTC811065101 SCRIPPS NETWORKS INTER CL A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

600.000 0.0049.190000Local1.000000
49.190000 0.00 0.00Base

0.00
0.00
0.00 29,514.00

29,514.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC81211K100 SEALED AIR CORP 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,308.000 0.0046.880000Local1.000000
46.880000 0.00 0.00Base

0.00
0.00
0.00 61,319.04

61,319.04

ASSET TRANSFER AT MARKET NON CASH USD/DTC816851109 SEMPRA ENERGY 01 Oct 2015COMMON STOCK 01 Oct 2015

1,477.000 0.0096.720000Local1.000000
96.720000 0.00 0.00Base

0.00
0.00
0.00 142,855.44

142,855.44

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0102 Nov 2015

339.000 0.00100.329400Local1.000000
100.329400 0.00 5.08Base

5.08
0.00
0.00 34,016.75

34,016.75
816851109 Total

5.08 0.000.00 176,872.191,816.000 Local

0.00 5.08 0.00 176,872.19Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC824348106 SHERWIN WILLIAMS CO/THE 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

510.000 0.00222.780000Local1.000000
222.780000 0.00 0.00Base

0.00
0.00
0.00 113,617.80

113,617.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC826552101 SIGMA ALDRICH 01 Oct 2015COMMON STOCK USD1.0 01 Oct 2015

730.000 0.00138.920000Local1.000000
138.920000 0.00 0.00Base

0.00
0.00
0.00 101,411.60

101,411.60
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ASSET TRANSFER AT MARKET NON CASH USD/DTC828806109 SIMON PROPERTY GROUP INC 01 Oct 2015REIT USD.0001 01 Oct 2015

1,935.000 0.00183.720000Local1.000000
183.720000 0.00 0.00Base

0.00
0.00
0.00 355,498.20

355,498.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC83088M102 SKYWORKS SOLUTIONS INC 01 Oct 2015COMMON STOCK USD.25 01 Oct 2015

1,178.000 0.0084.210000Local1.000000
84.210000 0.00 0.00Base

0.00
0.00
0.00 99,199.38

99,199.38

ASSET TRANSFER AT MARKET NON CASH USD/DTC832696405 JM SMUCKER CO/THE 01 Oct 2015COMMON STOCK 01 Oct 2015

620.000 0.00114.090000Local1.000000
114.090000 0.00 0.00Base

0.00
0.00
0.00 70,735.80

70,735.80

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

1,074.000 0.00116.282300Local1.000000
116.282300 0.00 16.11Base

16.11
0.00
0.00 124,903.30

124,903.30
832696405 Total

16.11 0.000.00 195,639.101,694.000 Local

0.00 16.11 0.00 195,639.10Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC833034101 SNAP ON INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

420.000 0.00150.940000Local1.000000
150.940000 0.00 0.00Base

0.00
0.00
0.00 63,394.80

63,394.80

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

224.000 0.00169.286800Local1.000000
169.286800 0.00 3.36Base

3.36
0.00
0.00 37,923.60

37,923.60
833034101 Total

3.36 0.000.00 101,318.40644.000 Local

0.00 3.36 0.00 101,318.40Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC842587107 SOUTHERN CO/THE 01 Oct 2015COMMON STOCK USD5. 01 Oct 2015

5,610.000 0.0044.700000Local1.000000
44.700000 0.00 0.00Base

0.00
0.00
0.00 250,767.00

250,767.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC844741108 SOUTHWEST AIRLINES CO 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

4,198.000 0.0038.040000Local1.000000
38.040000 0.00 0.00Base

0.00
0.00
0.00 159,691.92

159,691.92

ASSET TRANSFER AT MARKET NON CASH USD/DTC845467109 SOUTHWESTERN ENERGY CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,444.000 0.0012.690000Local1.000000
12.690000 0.00 0.00Base

0.00
0.00
0.00 31,014.36

31,014.36

ASSET TRANSFER AT MARKET NON CASH USD/DTC847560109 SPECTRA ENERGY CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

4,028.000 0.0026.270000Local1.000000
26.270000 0.00 0.00Base

0.00
0.00
0.00 105,815.56

105,815.56

ASSET TRANSFER AT MARKET NON CASH USD/DTC854502101 STANLEY BLACK + DECKER INC 01 Oct 2015COMMON STOCK USD2.5 01 Oct 2015

1,198.000 0.0096.980000Local1.000000
96.980000 0.00 0.00Base

0.00
0.00
0.00 116,182.04

116,182.04

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

371.000 0.00107.475000Local1.000000
107.475000 0.00 5.57Base

5.57
0.00
0.00 39,878.80

39,878.80
854502101 Total

5.57 0.000.00 156,060.841,569.000 Local

0.00 5.57 0.00 156,060.84Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC855030102 STAPLES INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

4,596.000 0.0011.730000Local1.000000
11.730000 0.00 0.00Base

0.00
0.00
0.00 53,911.08

53,911.08

ASSET TRANSFER AT MARKET NON CASH USD/DTC855244109 STARBUCKS CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

9,532.000 0.0056.840000Local1.000000
56.840000 0.00 0.00Base

0.00
0.00
0.00 541,798.88

541,798.88

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

700.000 0.0059.946600Local1.000000
59.946600 0.00 10.50Base

10.50
0.00
0.00 41,973.12

41,973.12
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855244109 Total

10.50 0.000.00 583,772.0010,232.000 Local

0.00 10.50 0.00 583,772.00Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC85590A401 STARWOOD HOTELS + RESORTS 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,100.000 0.0066.480000Local1.000000
66.480000 0.00 0.00Base

0.00
0.00
0.00 73,128.00

73,128.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC857477103 STATE STREET CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

2,553.000 0.0067.210000Local1.000000
67.210000 0.00 0.00Base

0.00
0.00
0.00 171,587.13

171,587.13

ASSET TRANSFER AT MARKET NON CASH USD/DTC858912108 STERICYCLE INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

520.000 0.00139.310000Local1.000000
139.310000 0.00 0.00Base

0.00
0.00
0.00 72,441.20

72,441.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC863667101 STRYKER CORP 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

2,025.000 0.0094.100000Local1.000000
94.100000 0.00 0.00Base

0.00
0.00
0.00 190,552.50

190,552.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC867914103 SUNTRUST BANKS INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

3,220.000 0.0038.240000Local1.000000
38.240000 0.00 0.00Base

0.00
0.00
0.00 123,132.80

123,132.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC871503108 SYMANTEC CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

4,168.000 0.0019.470000Local1.000000
19.470000 0.00 0.00Base

0.00
0.00
0.00 81,150.96

81,150.96

CABRERA CAPITAL MARKETS USD/DTC87165B103 SYNCHRONY FINANCIAL 24 Nov 2015 0.02COMMON STOCK USD.001 30 Nov 2015

40,700.000 0.0031.383900Local1.000000
31.383900 0.00 610.50Base

610.50
0.00
0.00 1,277,935.23

1,277,935.23

ASSET TRANSFER AT MARKET NON CASH USD/DTC871829107 SYSCO CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

3,689.000 0.0038.970000Local1.000000 0.00 0.00 143,760.33
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38.970000 0.00 0.00Base 0.00 143,760.33

ASSET TRANSFER AT MARKET NON CASH USD/DTC872375100 TECO ENERGY INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,407.000 0.0026.260000Local1.000000
26.260000 0.00 0.00Base

0.00
0.00
0.00 36,947.82

36,947.82

ASSET TRANSFER AT MARKET NON CASH USD/DTC872540109 TJX COMPANIES INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

4,520.000 0.0071.420000Local1.000000
71.420000 0.00 0.00Base

0.00
0.00
0.00 322,818.40

322,818.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC87612E106 TARGET CORP 01 Oct 2015COMMON STOCK USD.083 01 Oct 2015

4,187.000 0.0078.660000Local1.000000
78.660000 0.00 0.00Base

0.00
0.00
0.00 329,349.42

329,349.42

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

600.000 0.0073.007400Local1.000000
73.007400 0.00 9.00Base

9.00
0.00
0.00 43,813.44

43,813.44
87612E106 Total

9.00 0.000.00 373,162.864,787.000 Local

0.00 9.00 0.00 373,162.86Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC87901J105 TEGNA INC 01 Oct 2015COMMON STOCK USD1.0 01 Oct 2015

1,298.000 0.0022.390000Local1.000000
22.390000 0.00 0.00Base

0.00
0.00
0.00 29,062.22

29,062.22

ASSET TRANSFER AT MARKET NON CASH USD/DTC88033G407 TENET HEALTHCARE CORP 01 Oct 2015COMMON STOCK USD.05 01 Oct 2015

630.000 0.0036.920000Local1.000000
36.920000 0.00 0.00Base

0.00
0.00
0.00 23,259.60

23,259.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC88076W103 TERADATA CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

890.000 0.0028.960000Local1.000000
28.960000 0.00 0.00Base

0.00
0.00
0.00 25,774.40

25,774.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC881609101 TESORO CORP 01 Oct 2015COMMON STOCK USD.167 01 Oct 2015
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780.000 0.0097.240000Local1.000000
97.240000 0.00 0.00Base

0.00
0.00
0.00 75,847.20

75,847.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC882508104 TEXAS INSTRUMENTS INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

6,521.000 0.0049.520000Local1.000000
49.520000 0.00 0.00Base

0.00
0.00
0.00 322,919.92

322,919.92

ASSET TRANSFER AT MARKET NON CASH USD/DTC883203101 TEXTRON INC 01 Oct 2015COMMON STOCK USD.125 01 Oct 2015

1,896.000 0.0037.640000Local1.000000
37.640000 0.00 0.00Base

0.00
0.00
0.00 71,365.44

71,365.44

ASSET TRANSFER AT MARKET NON CASH USD/DTC883556102 THERMO FISHER SCIENTIFIC INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

2,523.000 0.00122.280000Local1.000000
122.280000 0.00 0.00Base

0.00
0.00
0.00 308,512.44

308,512.44

ASSET TRANSFER AT MARKET NON CASH USD/DTC88579Y101 3M CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

4,358.000 0.00141.770000Local1.000000
141.770000 0.00 0.00Base

0.00
0.00
0.00 617,833.66

617,833.66

ASSET TRANSFER AT MARKET NON CASH USD/DTC886547108 TIFFANY + CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

910.000 0.0077.220000Local1.000000
77.220000 0.00 0.00Base

0.00
0.00
0.00 70,270.20

70,270.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC887317303 TIME WARNER INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

5,165.000 0.0068.750000Local1.000000
68.750000 0.00 0.00Base

0.00
0.00
0.00 355,093.75

355,093.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC88732J207 TIME WARNER CABLE 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,787.000 0.00179.370000Local1.000000
179.370000 0.00 0.00Base

0.00
0.00
0.00 320,534.19

320,534.19

ASSET TRANSFER AT MARKET NON CASH USD/DTC891027104 TORCHMARK CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

790.000 0.0056.400000Local1.000000
56.400000 0.00 0.00Base

0.00
0.00
0.00 44,556.00

44,556.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC891906109 TOTAL SYSTEM SERVICES INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,000.000 0.0045.430000Local1.000000
45.430000 0.00 0.00Base

0.00
0.00
0.00 45,430.00

45,430.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC892356106 TRACTOR SUPPLY COMPANY 01 Oct 2015COMMON STOCK USD.008 01 Oct 2015

880.000 0.0084.320000Local1.000000
84.320000 0.00 0.00Base

0.00
0.00
0.00 74,201.60

74,201.60

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

400.000 0.0091.314800Local1.000000
91.314800 0.00 6.00Base

6.00
0.00
0.00 36,531.92

36,531.92
892356106 Total

6.00 0.000.00 110,733.521,280.000 Local

0.00 6.00 0.00 110,733.52Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC89417E109 TRAVELERS COS INC/THE 01 Oct 2015COMMON STOCK 01 Oct 2015

1,976.000 0.0099.530000Local1.000000
99.530000 0.00 0.00Base

0.00
0.00
0.00 196,671.28

196,671.28

ASSET TRANSFER AT MARKET NON CASH USD/DTC896945201 TRIPADVISOR INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

810.000 0.0063.020000Local1.000000
63.020000 0.00 0.00Base

0.00
0.00
0.00 51,046.20

51,046.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC90130A101 TWENTY FIRST CENTURY FOX A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

7,738.000 0.0026.980000Local1.000000
26.980000 0.00 0.00Base

0.00
0.00
0.00 208,771.24

208,771.24

ASSET TRANSFER AT MARKET NON CASH USD/DTC90130A200 TWENTY FIRST CENTURY FOX   B 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,713.000 0.0027.070000Local1.000000
27.070000 0.00 0.00Base

0.00
0.00
0.00 73,440.91

73,440.91

ASSET TRANSFER AT MARKET NON CASH USD/DTC902494103 TYSON FOODS INC CL A 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,876.000 0.0043.100000Local1.000000
43.100000 0.00 0.00Base

0.00
0.00
0.00 80,855.60

80,855.60
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ASSET TRANSFER AT MARKET NON CASH USD/DTC902973304 US BANCORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

10,237.000 0.0041.010000Local1.000000
41.010000 0.00 0.00Base

0.00
0.00
0.00 419,819.37

419,819.37

ASSET TRANSFER AT MARKET NON CASH USD/DTC904311107 UNDER ARMOUR INC CLASS A 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

1,120.000 0.0096.780000Local1.000000
96.780000 0.00 0.00Base

0.00
0.00
0.00 108,393.60

108,393.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC907818108 UNION PACIFIC CORP 01 Oct 2015COMMON STOCK USD2.5 01 Oct 2015

5,464.000 0.0088.410000Local1.000000
88.410000 0.00 0.00Base

0.00
0.00
0.00 483,072.24

483,072.24

ASSET TRANSFER AT MARKET NON CASH USD/DTC910047109 UNITED CONTINENTAL HOLDINGS 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,434.000 0.0053.050000Local1.000000
53.050000 0.00 0.00Base

0.00
0.00
0.00 129,123.70

129,123.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC911312106 UNITED PARCEL SERVICE CL B 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

4,340.000 0.0098.690000Local1.000000
98.690000 0.00 0.00Base

0.00
0.00
0.00 428,314.60

428,314.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC911363109 UNITED RENTALS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

790.000 0.0060.050000Local1.000000
60.050000 0.00 0.00Base

0.00
0.00
0.00 47,439.50

47,439.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC91324P102 UNITEDHEALTH GROUP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

6,270.000 0.00116.010000Local1.000000
116.010000 0.00 0.00Base

0.00
0.00
0.00 727,382.70

727,382.70

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

445.000 0.00117.030800Local1.000000
117.030800 0.00 6.68Base

6.68
0.00
0.00 52,085.39

52,085.39
91324P102 Total

6.68 0.000.00 779,468.096,715.000 Local
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0.00 6.68 0.00 779,468.09Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC913903100 UNIVERSAL HEALTH SERVICES B 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

580.000 0.00124.810000Local1.000000
124.810000 0.00 0.00Base

0.00
0.00
0.00 72,389.80

72,389.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC91529Y106 UNUM GROUP 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,467.000 0.0032.080000Local1.000000
32.080000 0.00 0.00Base

0.00
0.00
0.00 47,061.36

47,061.36

ASSET TRANSFER AT MARKET NON CASH USD/DTC917047102 URBAN OUTFITTERS INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

700.000 0.0029.380000Local1.000000
29.380000 0.00 0.00Base

0.00
0.00
0.00 20,566.00

20,566.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC918204108 VF CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

2,093.000 0.0068.210000Local1.000000
68.210000 0.00 0.00Base

0.00
0.00
0.00 142,763.53

142,763.53

ASSET TRANSFER AT MARKET NON CASH USD/DTC91913Y100 VALERO ENERGY CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,150.000 0.0060.100000Local1.000000
60.100000 0.00 0.00Base

0.00
0.00
0.00 189,315.00

189,315.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92220P105 VARIAN MEDICAL SYSTEMS INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

700.000 0.0073.780000Local1.000000
73.780000 0.00 0.00Base

0.00
0.00
0.00 51,646.00

51,646.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92276F100 VENTAS INC 01 Oct 2015REIT USD.25 01 Oct 2015

2,085.000 0.0056.060000Local1.000000
56.060000 0.00 0.00Base

0.00
0.00
0.00 116,885.10

116,885.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC01 Oct 2015

2,085.000 0.0056.060000Local1.000000
56.060000 0.00 0.00Base

0.00
0.00
0.00 116,885.10

116,885.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC01 Oct 2015 CANCEL
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-2,085.000 0.0056.060000Local1.000000
56.060000 0.00 0.00Base

0.00
0.00
0.00 -116,885.10

-116,885.10
92276F100 Total

0.00 0.000.00 116,885.102,085.000 Local

0.00 0.00 0.00 116,885.10Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343E102 VERISIGN INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

700.000 0.0070.560000Local1.000000
70.560000 0.00 0.00Base

0.00
0.00
0.00 49,392.00

49,392.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343V104 VERIZON COMMUNICATIONS INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

25,606.000 0.0043.510000Local1.000000
43.510000 0.00 0.00Base

0.00
0.00
0.00 1,114,117.06

1,114,117.06

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

2,100.000 0.0046.308700Local1.000000
46.308700 0.00 31.50Base

31.50
0.00
0.00 97,279.77

97,279.77
92343V104 Total

31.50 0.000.00 1,211,396.8327,706.000 Local

0.00 31.50 0.00 1,211,396.83Base

CABRERA CAPITAL MARKETS USD/DTC92345Y106 VERISK ANALYTICS INC 28 Oct 2015 0.02COMMON STOCK USD.001 02 Nov 2015

8,000.000 0.0072.899500Local1.000000
72.899500 0.00 120.00Base

120.00
0.00
0.00 583,316.00

583,316.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92532F100 VERTEX PHARMACEUTICALS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,670.000 0.00104.140000Local1.000000
104.140000 0.00 0.00Base

0.00
0.00
0.00 173,913.80

173,913.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC92553P201 VIACOM INC CLASS B 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

2,295.000 0.0043.150000Local1.000000
43.150000 0.00 0.00Base

0.00
0.00
0.00 99,029.25

99,029.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC92826C839 VISA INC CLASS A SHARES 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015
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12,283.000 0.0069.660000Local1.000000
69.660000 0.00 0.00Base

0.00
0.00
0.00 855,633.78

855,633.78

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

300.000 0.0079.885000Local1.000000
79.885000 0.00 4.50Base

4.50
0.00
0.00 23,970.00

23,970.00
92826C839 Total

4.50 0.000.00 879,603.7812,583.000 Local

0.00 4.50 0.00 879,603.78Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC929042109 VORNADO REALTY TRUST 01 Oct 2015REIT USD.04 01 Oct 2015

1,090.000 0.0090.420000Local1.000000
90.420000 0.00 0.00Base

0.00
0.00
0.00 98,557.80

98,557.80

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

400.000 0.0099.748800Local1.000000
99.748800 0.00 6.00Base

6.00
0.00
0.00 39,905.52

39,905.52
929042109 Total

6.00 0.000.00 138,463.321,490.000 Local

0.00 6.00 0.00 138,463.32Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC929160109 VULCAN MATERIALS CO 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

900.000 0.0089.200000Local1.000000
89.200000 0.00 0.00Base

0.00
0.00
0.00 80,280.00

80,280.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92939U106 WEC ENERGY GROUP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,870.000 0.0052.220000Local1.000000
52.220000 0.00 0.00Base

0.00
0.00
0.00 97,651.40

97,651.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC931142103 WAL MART STORES INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

9,969.000 0.0064.840000Local1.000000
64.840000 0.00 0.00Base

0.00
0.00
0.00 646,389.96

646,389.96

ASSET TRANSFER AT MARKET NON CASH USD/DTC931427108 WALGREENS BOOTS ALLIANCE INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015
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5,515.000 0.0083.100000Local1.000000
83.100000 0.00 0.00Base

0.00
0.00
0.00 458,296.50

458,296.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC94106L109 WASTE MANAGEMENT INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,663.000 0.0049.810000Local1.000000
49.810000 0.00 0.00Base

0.00
0.00
0.00 132,644.03

132,644.03

ASSET TRANSFER AT MARKET NON CASH USD/DTC941848103 WATERS CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

520.000 0.00118.210000Local1.000000
118.210000 0.00 0.00Base

0.00
0.00
0.00 61,469.20

61,469.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC949746101 WELLS FARGO + CO 01 Oct 2015COMMON STOCK USD1.66 01 Oct 2015

28,933.000 0.0051.350000Local1.000000
51.350000 0.00 0.00Base

0.00
0.00
0.00 1,485,709.55

1,485,709.55

CABRERA CAPITAL MARKETS USD/DTC28 Oct 2015 0.0202 Nov 2015

800.000 0.0055.147500Local1.000000
55.147500 0.00 12.00Base

12.00
0.00
0.00 44,130.00

44,130.00

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

1,200.000 0.0054.256900Local1.000000
54.256900 0.00 18.00Base

18.00
0.00
0.00 65,126.28

65,126.28
949746101 Total

30.00 0.000.00 1,594,965.8330,933.000 Local

0.00 30.00 0.00 1,594,965.83Base

ASSET TRANSFER AT MARKET NON CASH USD/DTC95040Q104 WELLTOWER INC 01 Oct 2015REIT USD1.0 01 Oct 2015

2,204.000 0.0067.720000Local1.000000
67.720000 0.00 0.00Base

0.00
0.00
0.00 149,254.88

149,254.88

ASSET TRANSFER AT MARKET NON CASH USD/DTC958102105 WESTERN DIGITAL CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,620.000 0.0079.440000Local1.000000
79.440000 0.00 0.00Base

0.00
0.00
0.00 128,692.80

128,692.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC959802109 WESTERN UNION CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015
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3,210.000 0.0018.360000Local1.000000
18.360000 0.00 0.00Base

0.00
0.00
0.00 58,935.60

58,935.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC96145D105 WESTROCK CO 01 Oct 2015COMMON STOCK 01 Oct 2015

1,606.000 0.0051.440000Local1.000000
51.440000 0.00 0.00Base

0.00
0.00
0.00 82,612.64

82,612.64

ASSET TRANSFER AT MARKET NON CASH USD/DTC962166104 WEYERHAEUSER CO 01 Oct 2015REIT USD1.25 01 Oct 2015

3,191.000 0.0027.340000Local1.000000
27.340000 0.00 0.00Base

0.00
0.00
0.00 87,241.94

87,241.94

ASSET TRANSFER AT MARKET NON CASH USD/DTC963320106 WHIRLPOOL CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

490.000 0.00147.260000Local1.000000
147.260000 0.00 0.00Base

0.00
0.00
0.00 72,157.40

72,157.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC966837106 WHOLE FOODS MARKET INC 01 Oct 2015COMMON STOCK 01 Oct 2015

2,204.000 0.0031.650000Local1.000000
31.650000 0.00 0.00Base

0.00
0.00
0.00 69,756.60

69,756.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC969457100 WILLIAMS COS INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

4,314.000 0.0036.850000Local1.000000
36.850000 0.00 0.00Base

0.00
0.00
0.00 158,970.90

158,970.90

ASSET TRANSFER AT MARKET NON CASH USD/DTC98310W108 WYNDHAM WORLDWIDE CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

800.000 0.0071.900000Local1.000000
71.900000 0.00 0.00Base

0.00
0.00
0.00 57,520.00

57,520.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC983134107 WYNN RESORTS LTD 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

620.000 0.0053.120000Local1.000000
53.120000 0.00 0.00Base

0.00
0.00
0.00 32,934.40

32,934.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC98389B100 XCEL ENERGY INC 01 Oct 2015COMMON STOCK USD2.5 01 Oct 2015

3,141.000 0.0035.410000Local1.000000
35.410000 0.00 0.00Base

0.00
0.00
0.00 111,222.81

111,222.81
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ASSET TRANSFER AT MARKET NON CASH USD/DTC983919101 XILINX INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,696.000 0.0042.400000Local1.000000
42.400000 0.00 0.00Base

0.00
0.00
0.00 71,910.40

71,910.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC984121103 XEROX CORP 01 Oct 2015COMMON STOCK USD1.0 01 Oct 2015

6,590.000 0.009.730000Local1.000000
9.730000 0.00 0.00Base

0.00
0.00
0.00 64,120.70

64,120.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC98419M100 XYLEM INC 01 Oct 2015COMMON STOCK 01 Oct 2015

1,298.000 0.0032.850000Local1.000000
32.850000 0.00 0.00Base

0.00
0.00
0.00 42,639.30

42,639.30

ASSET TRANSFER AT MARKET NON CASH USD/DTC984332106 YAHOO  INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

5,624.000 0.0028.910000Local1.000000
28.910000 0.00 0.00Base

0.00
0.00
0.00 162,589.84

162,589.84

ASSET TRANSFER AT MARKET NON CASH USD/DTC988498101 YUM  BRANDS INC 01 Oct 2015COMMON STOCK 01 Oct 2015

2,690.000 0.0079.950000Local1.000000
79.950000 0.00 0.00Base

0.00
0.00
0.00 215,065.50

215,065.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC98956P102 ZIMMER BIOMET HOLDINGS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,110.000 0.0093.930000Local1.000000
93.930000 0.00 0.00Base

0.00
0.00
0.00 104,262.30

104,262.30

ASSET TRANSFER AT MARKET NON CASH USD/DTC989701107 ZIONS BANCORPORATION 01 Oct 2015COMMON STOCK 01 Oct 2015

1,178.000 0.0027.540000Local1.000000
27.540000 0.00 0.00Base

0.00
0.00
0.00 32,442.12

32,442.12

ASSET TRANSFER AT MARKET NON CASH USD/DTC98978V103 ZOETIS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,171.000 0.0041.180000Local1.000000
41.180000 0.00 0.00Base

0.00
0.00
0.00 130,581.78

130,581.78

ASSET TRANSFER AT MARKET NON CASH USD/DTCG0176J109 ALLEGION PLC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

710.000 0.0057.660000Local1.000000 0.00 0.00 40,938.60
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

57.660000 0.00 0.00Base 0.00 40,938.60

ASSET TRANSFER AT MARKET NON CASH USD/DTCG0177J108 ALLERGAN PLC 01 Oct 2015COMMON STOCK USD.003 01 Oct 2015

2,594.000 0.00271.810000Local1.000000
271.810000 0.00 0.00Base

0.00
0.00
0.00 705,075.14

705,075.14

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

217.000 0.00310.140800Local1.000000
310.140800 0.00 3.26Base

3.26
0.00
0.00 67,303.81

67,303.81
G0177J108 Total

3.26 0.000.00 772,378.952,811.000 Local

0.00 3.26 0.00 772,378.95Base

ASSET TRANSFER AT MARKET NON CASH USD/DTCG0408V102 AON PLC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,777.000 0.0088.610000Local1.000000
88.610000 0.00 0.00Base

0.00
0.00
0.00 157,459.97

157,459.97

ASSET TRANSFER AT MARKET NON CASH USD/DTCG1151C101 ACCENTURE PLC CL A 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

4,030.000 0.0098.260000Local1.000000
98.260000 0.00 0.00Base

0.00
0.00
0.00 395,987.80

395,987.80

ASSET TRANSFER AT MARKET NON CASH USD/DTCG27823106 DELPHI AUTOMOTIVE PLC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,885.000 0.0076.040000Local1.000000
76.040000 0.00 0.00Base

0.00
0.00
0.00 143,335.40

143,335.40

ASSET TRANSFER AT MARKET NON CASH USD/DTCG29183103 EATON CORP PLC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,311.000 0.0051.300000Local1.000000
51.300000 0.00 0.00Base

0.00
0.00
0.00 169,854.30

169,854.30

ASSET TRANSFER AT MARKET NON CASH USD/DTCG30401106 ENDO INTERNATIONAL PLC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

1,368.000 0.0069.280000Local1.000000
69.280000 0.00 0.00Base

0.00
0.00
0.00 94,775.04

94,775.04

ASSET TRANSFER AT MARKET NON CASH USD/DTCG3157S106 ENSCO PLC CL A 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,617.000 0.0014.080000Local1.000000
14.080000 0.00 0.00Base

0.00
0.00
0.00 22,767.36

22,767.36

ASSET TRANSFER AT MARKET NON CASH USD/DTCG491BT108 INVESCO LTD 01 Oct 2015COMMON STOCK USD.2 01 Oct 2015

2,584.000 0.0031.230000Local1.000000
31.230000 0.00 0.00Base

0.00
0.00
0.00 80,698.32

80,698.32

ASSET TRANSFER AT MARKET NON CASH USD/DTCG5785G107 MALLINCKRODT PLC 01 Oct 2015COMMON STOCK USD.2 01 Oct 2015

720.000 0.0063.940000Local1.000000
63.940000 0.00 0.00Base

0.00
0.00
0.00 46,036.80

46,036.80

ASSET TRANSFER AT MARKET NON CASH USD/DTCG5960L103 MEDTRONIC PLC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

9,222.000 0.0066.940000Local1.000000
66.940000 0.00 0.00Base

0.00
0.00
0.00 617,320.68

617,320.68

ASSET TRANSFER AT MARKET NON CASH USD/DTCG60754101 MICHAEL KORS HOLDINGS LTD 01 Oct 2015COMMON STOCK 01 Oct 2015

1,507.000 0.0042.240000Local1.000000
42.240000 0.00 0.00Base

0.00
0.00
0.00 63,655.68

63,655.68

ASSET TRANSFER AT MARKET NON CASH USD/DTCG6518L108 NIELSEN HOLDINGS PLC 01 Oct 2015COMMON STOCK EUR.07 01 Oct 2015

2,315.000 0.0044.470000Local1.000000
44.470000 0.00 0.00Base

0.00
0.00
0.00 102,948.05

102,948.05

ASSET TRANSFER AT MARKET NON CASH USD/DTCG7945M107 SEAGATE TECHNOLOGY 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

2,254.000 0.0044.800000Local1.000000
44.800000 0.00 0.00Base

0.00
0.00
0.00 100,979.20

100,979.20

ASSET TRANSFER AT MARKET NON CASH USD/DTCG7S00T104 PENTAIR PLC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,368.000 0.0051.040000Local1.000000
51.040000 0.00 0.00Base

0.00
0.00
0.00 69,822.72

69,822.72

ASSET TRANSFER AT MARKET NON CASH USD/DTCG81276100 SIGNET JEWELERS LTD 01 Oct 2015COMMON STOCK USD.18 01 Oct 2015

580.000 0.00136.130000Local1.000000
136.130000 0.00 0.00Base

0.00
0.00
0.00 78,955.40

78,955.40
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTCG91442106 TYCO INTERNATIONAL PLC 01 Oct 2015COMMON STOCK CHF.5 01 Oct 2015

2,572.000 0.0033.460000Local1.000000
33.460000 0.00 0.00Base

0.00
0.00
0.00 86,059.12

86,059.12

ASSET TRANSFER AT MARKET NON CASH USD/DTCG97822103 PERRIGO CO PLC 01 Oct 2015COMMON STOCK NPV 01 Oct 2015

970.000 0.00157.270000Local1.000000
157.270000 0.00 0.00Base

0.00
0.00
0.00 152,551.90

152,551.90

ASSET TRANSFER AT MARKET NON CASH USD/DTCG98290102 XL GROUP PLC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,886.000 0.0036.320000Local1.000000
36.320000 0.00 0.00Base

0.00
0.00
0.00 68,499.52

68,499.52

ASSET TRANSFER AT MARKET NON CASH USD/DTCH0023R105 CHUBB LTD 01 Oct 2015COMMON STOCK CHF24.7 01 Oct 2015

2,025.000 0.00103.400000Local1.000000
103.400000 0.00 0.00Base

0.00
0.00
0.00 209,385.00

209,385.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCH2906T109 GARMIN LTD 01 Oct 2015COMMON STOCK CHF10. 01 Oct 2015

800.000 0.0035.880000Local1.000000
35.880000 0.00 0.00Base

0.00
0.00
0.00 28,704.00

28,704.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCH8817H100 TRANSOCEAN LTD 01 Oct 2015COMMON STOCK CHF.1 01 Oct 2015

2,265.000 0.0012.920000Local1.000000
12.920000 0.00 0.00Base

0.00
0.00
0.00 29,263.80

29,263.80

ASSET TRANSFER AT MARKET NON CASH USD/DTCN53745100 LYONDELLBASELL INDU CL A 01 Oct 2015COMMON STOCK EUR.04 01 Oct 2015

2,480.000 0.0083.360000Local1.000000
83.360000 0.00 0.00Base

0.00
0.00
0.00 206,732.80

206,732.80

ASSET TRANSFER AT MARKET NON CASH USD/DTCN59465109 MYLAN NV 01 Oct 2015COMMON STOCK EUR.01 01 Oct 2015

2,720.000 0.0040.260000Local1.000000
40.260000 0.00 0.00Base

0.00
0.00
0.00 109,507.20

109,507.20

ASSET TRANSFER AT MARKET NON CASH USD/DTCV7780T103 ROYAL CARIBBEAN CRUISES LTD 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,110.000 0.0089.090000Local1.000000 0.00 0.00 98,889.90
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

89.090000 0.00 0.00Base 0.00 98,889.90

ASSET TRANSFER AT MARKET NON CASH USD/DTCY0486S104 AVAGO TECHNOLOGIES LTD 01 Oct 2015COMMON STOCK 01 Oct 2015

1,606.000 0.00125.010000Local1.000000
125.010000 0.00 0.00Base

0.00
0.00
0.00 200,766.06

200,766.06

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

266.000 0.00144.723700Local1.000000
144.723700 0.00 3.99Base

3.99
0.00
0.00 38,500.49

38,500.49
Y0486S104 Total

3.99 0.000.00 239,266.551,872.000 Local

0.00 3.99 0.00 239,266.55Base

0.002,081,933.965 Local
0.00Base

2,339.83
2,339.83

0.00
0.00

116,768,801.60
116,768,801.60

US DOLLAR Total

EQUITY  Total
2,081,933.965

Base 0.00 2,339.83 0.00 116,768,801.60

177,115,931.780.002,339.830.00

62,429,064.145

PURCHASE Total

Base
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NHDM
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Oct 20150.166% 31 Dec 2030 22 Oct 2015

STIF FUND

6,567.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,567.50

6,567.50

STATE STREET BANK AND TRUST USD/CSW02 Nov 201531 Dec 2030 02 Nov 2015

STIF FUND

1,055,504.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,055,504.27

1,055,504.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Nov 20150.184% 31 Dec 2030 09 Nov 2015

STIF FUND

54,910,810.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 54,910,810.17

54,910,810.17

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20150.192% 31 Dec 2030 30 Nov 2015

STIF FUND

1,678,131.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,678,131.30

1,678,131.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.184% 31 Dec 2030 28 Dec 2015

STIF FUND

2,082,576.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,082,576.81

2,082,576.81
86199E9B7 Total

0.00 0.000.00 59,733,590.0559,733,590.050 Local

0.00 0.00 0.00 59,733,590.05Base

0.0059,733,590.050 Local
0.00Base

0.00
0.00

0.00
0.00

59,733,590.05
59,733,590.05

US DOLLAR Total
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NHDM
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS  Total
59,733,590.050

Base 0.00 0.00 0.00 59,733,590.05

EQUITY
US DOLLAR

LOOP CAPITAL MARKETS USD/DTC001055102 AFLAC INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

1,700.000 0.0063.919600Local1.000000
63.919600 0.00 17.00Base

17.00
2.00
2.00 108,644.32

108,644.32

LOOP CAPITAL MARKETS USD/DTC001204106 AGL RESOURCES INC 03 Nov 2015 0.01COMMON STOCK USD5. 06 Nov 2015

100.000 0.0062.677000Local1.000000
62.677000 0.00 1.00Base

1.00
0.12
0.12 6,266.58

6,266.58

LOOP CAPITAL MARKETS USD/DTC00206R102 AT+T INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

17,400.000 0.0033.704800Local1.000000
33.704800 0.00 174.00Base

174.00
10.80
10.80 586,278.72

586,278.72

LOOP CAPITAL MARKETS USD/DTC002824100 ABBOTT LABORATORIES 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

4,400.000 0.0045.431100Local1.000000
45.431100 0.00 44.00Base

44.00
3.68
3.68 199,849.16

199,849.16

LOOP CAPITAL MARKETS USD/DTC00287Y109 ABBVIE INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,900.000 0.0062.319400Local1.000000
62.319400 0.00 49.00Base

49.00
5.62
5.62 305,310.44

305,310.44

LOOP CAPITAL MARKETS USD/DTC00507V109 ACTIVISION BLIZZARD INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,400.000 0.0036.869000Local1.000000
36.869000 0.00 14.00Base

14.00
0.95
0.95 51,601.65

51,601.65

LOOP CAPITAL MARKETS USD/DTC00724F101 ADOBE SYSTEMS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,500.000 0.0090.327800Local1.000000
90.327800 0.00 15.00Base

15.00
2.50
2.50 135,474.20

135,474.20
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ISBI - RHUMBLINE ADVISORS, LLCSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS USD/DTC00751Y106 ADVANCE AUTO PARTS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

310.000 0.00197.092600Local1.000000
197.092600 0.00 3.10Base

3.10
1.13
1.13 61,094.48

61,094.48

LOOP CAPITAL MARKETS USD/DTC00817Y108 AETNA INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

951.000 0.00112.765900Local1.000000
112.765900 0.00 9.51Base

9.51
1.98
1.98 107,228.88

107,228.88

LOOP CAPITAL MARKETS USD/DTC008252108 AFFILIATED MANAGERS GROUP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

143.000 0.00185.514100Local1.000000
185.514100 0.00 1.43Base

1.43
0.49
0.49 26,526.60

26,526.60

LOOP CAPITAL MARKETS USD/DTC00846U101 AGILENT TECHNOLOGIES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0038.320700Local1.000000
38.320700 0.00 5.00Base

5.00
0.36
0.36 19,154.99

19,154.99

LOOP CAPITAL MARKETS USD/DTC009158106 AIR PRODUCTS + CHEMICALS INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

409.000 0.00139.181700Local1.000000
139.181700 0.00 4.09Base

4.09
1.05
1.05 56,920.18

56,920.18

LOOP CAPITAL MARKETS USD/DTC009363102 AIRGAS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0097.060000Local1.000000
97.060000 0.00 1.00Base

1.00
0.18
0.18 9,704.82

9,704.82

LOOP CAPITAL MARKETS USD/DTC00971T101 AKAMAI TECHNOLOGIES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0062.548300Local1.000000
62.548300 0.00 3.00Base

3.00
0.35
0.35 18,761.14

18,761.14

LOOP CAPITAL MARKETS USD/DTC013817101 ALCOA INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

4,400.000 0.009.370400Local1.000000
9.370400 0.00 44.00Base

44.00
0.76
0.76 41,185.00

41,185.00

LOOP CAPITAL MARKETS USD/DTC015351109 ALEXION PHARMACEUTICALS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

691.000 0.00177.966700Local1.000000 6.91 2.27 122,965.81

Books Closed Prepared by State StreetPage 115



NHDM
December 31, 2015

FUND:
View Date:to January 19, 2016
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RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

177.966700 0.00 6.91Base 2.27 122,965.81

LOOP CAPITAL MARKETS USD/DTC018581108 ALLIANCE DATA SYSTEMS CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

173.000 0.00300.052900Local1.000000
300.052900 0.00 1.73Base

1.73
0.96
0.96 51,906.46

51,906.46

LOOP CAPITAL MARKETS USD/DTC020002101 ALLSTATE CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,200.000 0.0063.100200Local1.000000
63.100200 0.00 22.00Base

22.00
2.56
2.56 138,795.88

138,795.88

LOOP CAPITAL MARKETS USD/DTC02079K107 ALPHABET INC CL C 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

857.000 0.00719.971200Local1.000000
719.971200 0.00 8.57Base

8.57
11.36
11.36 616,995.39

616,995.39

LOOP CAPITAL MARKETS USD/DTC02079K305 ALPHABET INC CL A 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

895.000 0.00747.689900Local1.000000
747.689900 0.00 8.95Base

8.95
12.32
12.32 669,161.19

669,161.19

LOOP CAPITAL MARKETS USD/DTC021441100 ALTERA CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

800.000 0.0052.691300Local1.000000
52.691300 0.00 8.00Base

8.00
0.78
0.78 42,144.26

42,144.26

MERGER USD/DTC28 Dec 2015 28 Dec 2015

14,706.000 0.0054.000000Local1.000000
54.000000 0.00 0.00Base

0.00
0.00
0.00 794,124.00

794,124.00
021441100 Total

8.00 0.780.00 836,268.2615,506.000 Local

0.00 8.00 0.78 836,268.26Base

LOOP CAPITAL MARKETS USD/DTC02209S103 ALTRIA GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.333 06 Nov 2015

5,300.000 0.0058.057500Local1.000000
58.057500 0.00 53.00Base

53.00
5.67
5.67 307,646.08

307,646.08

LOOP CAPITAL MARKETS USD/DTC023135106 AMAZON.COM INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015
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1,186.000 0.00625.472800Local1.000000
625.472800 0.00 11.86Base

11.86
13.65
13.65 741,785.23

741,785.23

LOOP CAPITAL MARKETS USD/DTC023608102 AMEREN CORPORATION 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0043.705000Local1.000000
43.705000 0.00 3.00Base

3.00
0.25
0.25 13,108.25

13,108.25

LOOP CAPITAL MARKETS USD/DTC02376R102 AMERICAN AIRLINES GROUP INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

3,100.000 0.0046.344100Local1.000000
46.344100 0.00 31.00Base

31.00
2.65
2.65 143,633.06

143,633.06

LOOP CAPITAL MARKETS USD/DTC025537101 AMERICAN ELECTRIC POWER 03 Nov 2015 0.01COMMON STOCK USD6.5 06 Nov 2015

1,100.000 0.0056.534500Local1.000000
56.534500 0.00 11.00Base

11.00
1.15
1.15 62,175.80

62,175.80

LOOP CAPITAL MARKETS USD/DTC025816109 AMERICAN EXPRESS CO 03 Nov 2015 0.01COMMON STOCK USD.2 06 Nov 2015

2,200.000 0.0074.139000Local1.000000
74.139000 0.00 22.00Base

22.00
3.01
3.01 163,080.79

163,080.79

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

1,300.000 0.0068.826500Local1.000000
68.826500 0.00 19.50Base

19.50
1.65
1.65 89,453.30

89,453.30
025816109 Total

41.50 4.660.00 252,534.093,500.000 Local

0.00 41.50 4.66 252,534.09Base

LOOP CAPITAL MARKETS USD/DTC026874784 AMERICAN INTERNATIONAL GROUP 03 Nov 2015 0.01COMMON STOCK USD2.5 06 Nov 2015

3,600.000 0.0060.944900Local1.000000
60.944900 0.00 36.00Base

36.00
4.04
4.04 219,361.60

219,361.60

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

2,200.000 0.0060.704800Local1.000000
60.704800 0.00 33.00Base

33.00
2.46
2.46 133,515.10

133,515.10
026874784 Total
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69.00 6.500.00 352,876.705,800.000 Local

0.00 69.00 6.50 352,876.70Base

LOOP CAPITAL MARKETS USD/DTC03027X100 AMERICAN TOWER CORP 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

1,294.000 0.00103.352800Local1.000000
103.352800 0.00 12.94Base

12.94
2.47
2.47 133,723.11

133,723.11

LOOP CAPITAL MARKETS USD/DTC03073E105 AMERISOURCEBERGEN CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0097.507200Local1.000000
97.507200 0.00 7.00Base

7.00
1.26
1.26 68,246.78

68,246.78

LOOP CAPITAL MARKETS USD/DTC03076C106 AMERIPRISE FINANCIAL INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

703.000 0.00118.069600Local1.000000
118.069600 0.00 7.03Base

7.03
1.53
1.53 82,994.37

82,994.37

LOOP CAPITAL MARKETS USD/DTC031100100 AMETEK INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.0055.514900Local1.000000
55.514900 0.00 11.00Base

11.00
1.13
1.13 61,054.26

61,054.26

LOOP CAPITAL MARKETS USD/DTC031162100 AMGEN INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

2,155.000 0.00162.219600Local1.000000
162.219600 0.00 21.55Base

21.55
6.44
6.44 349,555.25

349,555.25

LOOP CAPITAL MARKETS USD/DTC032095101 AMPHENOL CORP CL A 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,100.000 0.0054.994800Local1.000000
54.994800 0.00 21.00Base

21.00
2.13
2.13 115,465.95

115,465.95

LOOP CAPITAL MARKETS USD/DTC032511107 ANADARKO PETROLEUM CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

900.000 0.0070.948400Local1.000000
70.948400 0.00 9.00Base

9.00
1.18
1.18 63,843.38

63,843.38

LOOP CAPITAL MARKETS USD/DTC032654105 ANALOG DEVICES INC 03 Nov 2015 0.01COMMON STOCK USD.167 06 Nov 2015

400.000 0.0060.690000Local1.000000
60.690000 0.00 4.00Base

4.00
0.45
0.45 24,271.55

24,271.55
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LOOP CAPITAL MARKETS USD/DTC036752103 ANTHEM INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,084.000 0.00137.605100Local1.000000
137.605100 0.00 10.84Base

10.84
2.75
2.75 149,150.34

149,150.34

LOOP CAPITAL MARKETS USD/DTC037411105 APACHE CORP 03 Nov 2015 0.01COMMON STOCK USD.625 06 Nov 2015

1,100.000 0.0049.771800Local1.000000
49.771800 0.00 11.00Base

11.00
1.01
1.01 54,736.97

54,736.97

LOOP CAPITAL MARKETS USD/DTC03748R101 APARTMENT INVT + MGMT CO  A 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

400.000 0.0039.557500Local1.000000
39.557500 0.00 4.00Base

4.00
0.30
0.30 15,818.70

15,818.70

LOOP CAPITAL MARKETS USD/DTC037833100 APPLE INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

15,960.000 0.00122.676900Local1.000000
122.676900 0.00 159.60Base

159.60
36.03
36.03 1,957,727.69

1,957,727.69

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0130 Nov 2015

1,033.000 0.00118.697600Local1.000000
118.697600 0.00 15.49Base

15.49
2.26
2.26 122,596.87

122,596.87

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

4,057.000 0.00107.166100Local1.000000
107.166100 0.00 60.86Base

60.86
8.00
8.00 434,704.01

434,704.01
037833100 Total

235.95 46.290.00 2,515,028.5721,050.000 Local

0.00 235.95 46.29 2,515,028.57Base

LOOP CAPITAL MARKETS USD/DTC038222105 APPLIED MATERIALS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,700.000 0.0016.983800Local1.000000
16.983800 0.00 37.00Base

37.00
1.16
1.16 62,801.90

62,801.90

LOOP CAPITAL MARKETS USD/DTC039483102 ARCHER DANIELS MIDLAND CO 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,700.000 0.0042.655900Local1.000000
42.655900 0.00 27.00Base

27.00
2.12
2.12 115,141.81

115,141.81
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LOOP CAPITAL MARKETS USD/DTC04621X108 ASSURANT INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0083.688500Local1.000000
83.688500 0.00 4.00Base

4.00
0.62
0.62 33,470.78

33,470.78

LOOP CAPITAL MARKETS USD/DTC052769106 AUTODESK INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0058.291700Local1.000000
58.291700 0.00 3.00Base

3.00
0.33
0.33 17,484.18

17,484.18

LOOP CAPITAL MARKETS USD/DTC053015103 AUTOMATIC DATA PROCESSING 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

1,500.000 0.0086.525200Local1.000000
86.525200 0.00 15.00Base

15.00
2.39
2.39 129,770.41

129,770.41

LOOP CAPITAL MARKETS USD/DTC05329W102 AUTONATION INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0063.176200Local1.000000
63.176200 0.00 2.00Base

2.00
0.24
0.24 12,633.00

12,633.00

LOOP CAPITAL MARKETS USD/DTC053332102 AUTOZONE INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

185.000 0.00787.309800Local1.000000
787.309800 0.00 1.85Base

1.85
2.69
2.69 145,647.77

145,647.77

LOOP CAPITAL MARKETS USD/DTC053484101 AVALONBAY COMMUNITIES INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

246.000 0.00177.855700Local1.000000
177.855700 0.00 2.46Base

2.46
0.81
0.81 43,749.23

43,749.23

LOOP CAPITAL MARKETS USD/DTC053611109 AVERY DENNISON CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

300.000 0.0065.492000Local1.000000
65.492000 0.00 3.00Base

3.00
0.37
0.37 19,644.23

19,644.23

LOOP CAPITAL MARKETS USD/DTC054937107 BB+T CORP 03 Nov 2015 0.01COMMON STOCK USD5. 06 Nov 2015

2,100.000 0.0037.691200Local1.000000
37.691200 0.00 21.00Base

21.00
1.46
1.46 79,129.06

79,129.06

LOOP CAPITAL MARKETS USD/DTC057224107 BAKER HUGHES INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

900.000 0.0053.665200Local1.000000 9.00 0.89 48,288.79
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53.665200 0.00 9.00Base 0.89 48,288.79

LOOP CAPITAL MARKETS USD/DTC058498106 BALL CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

300.000 0.0068.681700Local1.000000
68.681700 0.00 3.00Base

3.00
0.38
0.38 20,601.13

20,601.13

LOOP CAPITAL MARKETS USD/DTC060505104 BANK OF AMERICA CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

30,700.000 0.0017.218100Local1.000000
17.218100 0.00 307.00Base

307.00
9.73
9.73 528,278.94

528,278.94

LOOP CAPITAL MARKETS USD/DTC064058100 BANK OF NEW YORK MELLON CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,300.000 0.0042.565700Local1.000000
42.565700 0.00 33.00Base

33.00
2.59
2.59 140,431.22

140,431.22

LOOP CAPITAL MARKETS USD/DTC067383109 CR BARD INC 03 Nov 2015 0.01COMMON STOCK USD.25 06 Nov 2015

143.000 0.00188.061300Local1.000000
188.061300 0.00 1.43Base

1.43
0.50
0.50 26,890.84

26,890.84

LOOP CAPITAL MARKETS USD/DTC07177M103 BAXALTA INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0033.917000Local1.000000
33.917000 0.00 10.00Base

10.00
0.63
0.63 33,906.37

33,906.37

LOOP CAPITAL MARKETS USD/DTC071813109 BAXTER INTERNATIONAL INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,100.000 0.0037.907300Local1.000000
37.907300 0.00 11.00Base

11.00
0.77
0.77 41,686.26

41,686.26

LOOP CAPITAL MARKETS USD/DTC075887109 BECTON DICKINSON AND CO 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

415.000 0.00145.630800Local1.000000
145.630800 0.00 4.15Base

4.15
1.12
1.12 60,431.51

60,431.51

LOOP CAPITAL MARKETS USD/DTC075896100 BED BATH + BEYOND INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0060.938800Local1.000000
60.938800 0.00 5.00Base

5.00
0.57
0.57 30,463.83

30,463.83

LOOP CAPITAL MARKETS USD/DTC084670702 BERKSHIRE HATHAWAY INC CL B 03 Nov 2015 0.01COMMON STOCK USD.003 06 Nov 2015
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5,637.000 0.00137.875900Local1.000000
137.875900 0.00 56.37Base

56.37
14.31
14.31 777,135.77

777,135.77

LOOP CAPITAL MARKETS USD/DTC09062X103 BIOGEN INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,319.000 0.00301.169300Local1.000000
301.169300 0.00 13.19Base

13.19
7.31
7.31 397,221.81

397,221.81

LOOP CAPITAL MARKETS USD/DTC09247X101 BLACKROCK INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

312.000 0.00357.270100Local1.000000
357.270100 0.00 3.12Base

3.12
2.06
2.06 111,463.09

111,463.09

LOOP CAPITAL MARKETS USD/DTC093671105 H+R BLOCK INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,400.000 0.0036.845600Local1.000000
36.845600 0.00 24.00Base

24.00
1.63
1.63 88,403.81

88,403.81

LOOP CAPITAL MARKETS USD/DTC097023105 BOEING CO/THE 03 Nov 2015 0.01COMMON STOCK USD5. 06 Nov 2015

1,636.000 0.00147.652500Local1.000000
147.652500 0.00 16.36Base

16.36
4.45
4.45 241,538.68

241,538.68

LOOP CAPITAL MARKETS USD/DTC099724106 BORGWARNER INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0042.477500Local1.000000
42.477500 0.00 3.00Base

3.00
0.24
0.24 12,740.01

12,740.01

LOOP CAPITAL MARKETS USD/DTC101121101 BOSTON PROPERTIES INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

202.000 0.00128.870600Local1.000000
128.870600 0.00 2.02Base

2.02
0.48
0.48 26,029.36

26,029.36

LOOP CAPITAL MARKETS USD/DTC101137107 BOSTON SCIENTIFIC CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,500.000 0.0018.653100Local1.000000
18.653100 0.00 25.00Base

25.00
0.86
0.86 46,606.89

46,606.89

LOOP CAPITAL MARKETS USD/DTC110122108 BRISTOL MYERS SQUIBB CO 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

5,100.000 0.0065.993300Local1.000000
65.993300 0.00 51.00Base

51.00
6.20
6.20 336,508.63

336,508.63
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LOOP CAPITAL MARKETS USD/DTC111320107 BROADCOM CORP CL A 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,600.000 0.0052.018400Local1.000000
52.018400 0.00 16.00Base

16.00
1.54
1.54 83,211.90

83,211.90

LOOP CAPITAL MARKETS USD/DTC115637209 BROWN FORMAN CORP CLASS B 03 Nov 2015 0.01COMMON STOCK USD.15 06 Nov 2015

319.000 0.00106.283700Local1.000000
106.283700 0.00 3.19Base

3.19
0.63
0.63 33,900.68

33,900.68

LOOP CAPITAL MARKETS USD/DTC124857202 CBS CORP CLASS B NON VOTING 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,600.000 0.0048.301600Local1.000000
48.301600 0.00 16.00Base

16.00
1.43
1.43 77,265.13

77,265.13

LOOP CAPITAL MARKETS USD/DTC12504L109 CBRE GROUP INC   A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0037.189400Local1.000000
37.189400 0.00 8.00Base

8.00
0.55
0.55 29,742.97

29,742.97

LOOP CAPITAL MARKETS USD/DTC125269100 CF INDUSTRIES HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.0052.352100Local1.000000
52.352100 0.00 11.00Base

11.00
1.06
1.06 57,575.25

57,575.25

LOOP CAPITAL MARKETS USD/DTC12541W209 C.H. ROBINSON WORLDWIDE INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

500.000 0.0070.144000Local1.000000
70.144000 0.00 5.00Base

5.00
0.65
0.65 35,066.35

35,066.35

LOOP CAPITAL MARKETS USD/DTC125509109 CIGNA CORP 03 Nov 2015 0.01COMMON STOCK USD.25 06 Nov 2015

744.000 0.00132.966300Local1.000000
132.966300 0.00 7.44Base

7.44
1.83
1.83 98,917.66

98,917.66

LOOP CAPITAL MARKETS USD/DTC12572Q105 CME GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0096.101000Local1.000000
96.101000 0.00 10.00Base

10.00
1.77
1.77 96,089.23

96,089.23

LOOP CAPITAL MARKETS USD/DTC125896100 CMS ENERGY CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0035.871700Local1.000000 3.00 0.20 10,758.31
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35.871700 0.00 3.00Base 0.20 10,758.31

LOOP CAPITAL MARKETS USD/DTC126408103 CSX CORP 03 Nov 2015 0.01COMMON STOCK USD1.0 06 Nov 2015

2,100.000 0.0027.551100Local1.000000
27.551100 0.00 21.00Base

21.00
1.07
1.07 57,835.24

57,835.24

LOOP CAPITAL MARKETS USD/DTC126650100 CVS HEALTH CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,568.000 0.0099.872000Local1.000000
99.872000 0.00 35.68Base

35.68
6.56
6.56 356,301.06

356,301.06

LOOP CAPITAL MARKETS USD/DTC12673P105 CA INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

800.000 0.0027.895600Local1.000000
27.895600 0.00 8.00Base

8.00
0.42
0.42 22,308.06

22,308.06

LOOP CAPITAL MARKETS USD/DTC127097103 CABOT OIL + GAS CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

600.000 0.0022.271700Local1.000000
22.271700 0.00 6.00Base

6.00
0.25
0.25 13,356.77

13,356.77

LOOP CAPITAL MARKETS USD/DTC13342B105 CAMERON INTERNATIONAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0070.749100Local1.000000
70.749100 0.00 5.00Base

5.00
0.66
0.66 35,368.89

35,368.89

LOOP CAPITAL MARKETS USD/DTC134429109 CAMPBELL SOUP CO 03 Nov 2015 0.01COMMON STOCK USD.037 06 Nov 2015

200.000 0.0049.900000Local1.000000
49.900000 0.00 2.00Base

2.00
0.19
0.19 9,977.81

9,977.81

LOOP CAPITAL MARKETS USD/DTC14040H105 CAPITAL ONE FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,700.000 0.0080.979600Local1.000000
80.979600 0.00 17.00Base

17.00
2.54
2.54 137,645.78

137,645.78

LOOP CAPITAL MARKETS USD/DTC14149Y108 CARDINAL HEALTH INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,100.000 0.0086.153700Local1.000000
86.153700 0.00 11.00Base

11.00
1.75
1.75 94,756.32

94,756.32

LOOP CAPITAL MARKETS USD/DTC143130102 CARMAX INC 03 Nov 2015 0.01COMMON STOCK USD.5 06 Nov 2015
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400.000 0.0057.967500Local1.000000
57.967500 0.00 4.00Base

4.00
0.43
0.43 23,182.57

23,182.57

LOOP CAPITAL MARKETS USD/DTC143658300 CARNIVAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.0052.656100Local1.000000
52.656100 0.00 13.00Base

13.00
1.26
1.26 68,438.67

68,438.67

LOOP CAPITAL MARKETS USD/DTC151020104 CELGENE CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,470.000 0.00126.333300Local1.000000
126.333300 0.00 24.70Base

24.70
5.75
5.75 312,012.80

312,012.80

LOOP CAPITAL MARKETS USD/DTC15189T107 CENTERPOINT ENERGY INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0018.527100Local1.000000
18.527100 0.00 6.00Base

6.00
0.21
0.21 11,110.05

11,110.05

LOOP CAPITAL MARKETS USD/DTC156700106 CENTURYLINK INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,100.000 0.0028.333700Local1.000000
28.333700 0.00 11.00Base

11.00
0.58
0.58 31,155.49

31,155.49

LOOP CAPITAL MARKETS USD/DTC156782104 CERNER CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0066.087400Local1.000000
66.087400 0.00 8.00Base

8.00
0.98
0.98 52,860.94

52,860.94

LOOP CAPITAL MARKETS USD/DTC165167107 CHESAPEAKE ENERGY CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.007.981900Local1.000000
7.981900 0.00 11.00Base

11.00
0.17
0.17 8,768.92

8,768.92

LOOP CAPITAL MARKETS USD/DTC166764100 CHEVRON CORP 03 Nov 2015 0.01COMMON STOCK USD.75 06 Nov 2015

5,400.000 0.0098.311900Local1.000000
98.311900 0.00 54.00Base

54.00
9.77
9.77 530,820.49

530,820.49

LOOP CAPITAL MARKETS USD/DTC169656105 CHIPOTLE MEXICAN GRILL INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

93.000 0.00628.551100Local1.000000
628.551100 0.00 0.93Base

0.93
1.08
1.08 58,453.24

58,453.24
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LOOP CAPITAL MARKETS USD/DTC171232101 CHUBB CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,003.000 0.00129.581700Local1.000000
129.581700 0.00 10.03Base

10.03
2.40
2.40 129,958.02

129,958.02

LOOP CAPITAL MARKETS USD/DTC171798101 CIMAREX ENERGY CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

246.000 0.00121.858200Local1.000000
121.858200 0.00 2.46Base

2.46
0.56
0.56 29,974.10

29,974.10

LOOP CAPITAL MARKETS USD/DTC172062101 CINCINNATI FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD2. 06 Nov 2015

200.000 0.0060.432500Local1.000000
60.432500 0.00 2.00Base

2.00
0.23
0.23 12,084.27

12,084.27

LOOP CAPITAL MARKETS USD/DTC17275R102 CISCO SYSTEMS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

15,700.000 0.0028.578000Local1.000000
28.578000 0.00 157.00Base

157.00
8.26
8.26 448,509.34

448,509.34

LOOP CAPITAL MARKETS USD/DTC172908105 CINTAS CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

400.000 0.0092.706300Local1.000000
92.706300 0.00 4.00Base

4.00
0.69
0.69 37,077.83

37,077.83

LOOP CAPITAL MARKETS USD/DTC172967424 CITIGROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

8,300.000 0.0054.188800Local1.000000
54.188800 0.00 83.00Base

83.00
8.28
8.28 449,675.76

449,675.76

LOOP CAPITAL MARKETS USD/DTC177376100 CITRIX SYSTEMS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

400.000 0.0082.158800Local1.000000
82.158800 0.00 4.00Base

4.00
0.61
0.61 32,858.91

32,858.91

LOOP CAPITAL MARKETS USD/DTC189054109 CLOROX COMPANY 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

395.000 0.00124.608400Local1.000000
124.608400 0.00 3.95Base

3.95
0.91
0.91 49,215.46

49,215.46

LOOP CAPITAL MARKETS USD/DTC189754104 COACH INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0032.611300Local1.000000 8.00 0.49 26,080.55
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32.611300 0.00 8.00Base 0.49 26,080.55

LOOP CAPITAL MARKETS USD/DTC191216100 COCA COLA CO/THE 03 Nov 2015 0.01COMMON STOCK USD.25 06 Nov 2015

10,900.000 0.0042.101000Local1.000000
42.101000 0.00 109.00Base

109.00
8.45
8.45 458,783.45

458,783.45

LOOP CAPITAL MARKETS USD/DTC19122T109 COCA COLA ENTERPRISES 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.0051.125700Local1.000000
51.125700 0.00 11.00Base

11.00
1.04
1.04 56,226.23

56,226.23

LOOP CAPITAL MARKETS USD/DTC192446102 COGNIZANT TECH SOLUTIONS A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,200.000 0.0068.652100Local1.000000
68.652100 0.00 12.00Base

12.00
1.52
1.52 82,369.00

82,369.00

LOOP CAPITAL MARKETS USD/DTC194162103 COLGATE PALMOLIVE CO 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,500.000 0.0067.599300Local1.000000
67.599300 0.00 25.00Base

25.00
3.11
3.11 168,970.14

168,970.14

LOOP CAPITAL MARKETS USD/DTC20030N101 COMCAST CORP CLASS A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

6,200.000 0.0062.471000Local1.000000
62.471000 0.00 62.00Base

62.00
7.13
7.13 387,251.07

387,251.07

LOOP CAPITAL MARKETS USD/DTC20030N200 COMCAST CORP SPECIAL CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.0062.600300Local1.000000
62.600300 0.00 11.00Base

11.00
1.27
1.27 68,848.06

68,848.06

MANDATORY EXCHANGE NON CASH USD/DTC14 Dec 2015 14 Dec 2015

17,895.000 0.0058.243758Local1.000000
58.243758 0.00 0.00Base

0.00
0.00
0.00 1,042,272.06

1,042,272.06
20030N200 Total

11.00 1.270.00 1,111,120.1218,995.000 Local

0.00 11.00 1.27 1,111,120.12Base

LOOP CAPITAL MARKETS USD/DTC200340107 COMERICA INC 03 Nov 2015 0.01COMMON STOCK USD5. 06 Nov 2015
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300.000 0.0044.664000Local1.000000
44.664000 0.00 3.00Base

3.00
0.25
0.25 13,395.95

13,395.95

LOOP CAPITAL MARKETS USD/DTC205887102 CONAGRA FOODS INC 03 Nov 2015 0.01COMMON STOCK USD5. 06 Nov 2015

800.000 0.0040.835600Local1.000000
40.835600 0.00 8.00Base

8.00
0.61
0.61 32,659.87

32,659.87

LOOP CAPITAL MARKETS USD/DTC20825C104 CONOCOPHILLIPS 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,200.000 0.0056.835100Local1.000000
56.835100 0.00 32.00Base

32.00
3.35
3.35 181,836.97

181,836.97

LOOP CAPITAL MARKETS USD/DTC209115104 CONSOLIDATED EDISON INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

400.000 0.0065.119300Local1.000000
65.119300 0.00 4.00Base

4.00
0.48
0.48 26,043.24

26,043.24

LOOP CAPITAL MARKETS USD/DTC21036P108 CONSTELLATION BRANDS INC A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

476.000 0.00134.453800Local1.000000
134.453800 0.00 4.76Base

4.76
1.18
1.18 63,994.07

63,994.07

LOOP CAPITAL MARKETS USD/DTC219350105 CORNING INC 03 Nov 2015 0.01COMMON STOCK USD.5 06 Nov 2015

7,100.000 0.0018.878200Local1.000000
18.878200 0.00 71.00Base

71.00
2.47
2.47 133,961.75

133,961.75

LOOP CAPITAL MARKETS USD/DTC22160K105 COSTCO WHOLESALE CORP 03 Nov 2015 0.01COMMON STOCK USD.005 06 Nov 2015

1,252.000 0.00158.264200Local1.000000
158.264200 0.00 12.52Base

12.52
3.65
3.65 198,130.61

198,130.61

LOOP CAPITAL MARKETS USD/DTC22822V101 CROWN CASTLE INTL CORP 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

1,000.000 0.0087.318800Local1.000000
87.318800 0.00 10.00Base

10.00
1.61
1.61 87,307.19

87,307.19

LOOP CAPITAL MARKETS USD/DTC231021106 CUMMINS INC 03 Nov 2015 0.01COMMON STOCK USD2.5 06 Nov 2015

573.000 0.00107.387300Local1.000000
107.387300 0.00 5.73Base

5.73
1.14
1.14 61,526.05

61,526.05
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LOOP CAPITAL MARKETS USD/DTC23331A109 DR HORTON INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0029.922500Local1.000000
29.922500 0.00 7.00Base

7.00
0.39
0.39 20,938.36

20,938.36

LOOP CAPITAL MARKETS USD/DTC233331107 DTE ENERGY COMPANY 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

500.000 0.0082.095000Local1.000000
82.095000 0.00 5.00Base

5.00
0.76
0.76 41,041.74

41,041.74

LOOP CAPITAL MARKETS USD/DTC235851102 DANAHER CORP W/D 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,200.000 0.0095.525100Local1.000000
95.525100 0.00 22.00Base

22.00
3.87
3.87 210,129.35

210,129.35

LOOP CAPITAL MARKETS USD/DTC237194105 DARDEN RESTAURANTS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,100.000 0.0062.540900Local1.000000
62.540900 0.00 11.00Base

11.00
1.27
1.27 68,782.72

68,782.72

LOOP CAPITAL MARKETS USD/DTC23918K108 DAVITA HEALTHCARE PARTNERS I 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

400.000 0.0078.303800Local1.000000
78.303800 0.00 4.00Base

4.00
0.58
0.58 31,316.94

31,316.94

LOOP CAPITAL MARKETS USD/DTC244199105 DEERE + CO 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,100.000 0.0079.790400Local1.000000
79.790400 0.00 11.00Base

11.00
1.62
1.62 87,756.82

87,756.82

LOOP CAPITAL MARKETS USD/DTC247361702 DELTA AIR LINES INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

4,100.000 0.0051.079100Local1.000000
51.079100 0.00 41.00Base

41.00
3.86
3.86 209,379.45

209,379.45

LOOP CAPITAL MARKETS USD/DTC249030107 DENTSPLY INTERNATIONAL INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0061.997500Local1.000000
61.997500 0.00 4.00Base

4.00
0.46
0.46 24,794.54

24,794.54

LOOP CAPITAL MARKETS USD/DTC25179M103 DEVON ENERGY CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

800.000 0.0045.659400Local1.000000 8.00 0.68 36,518.84
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45.659400 0.00 8.00Base 0.68 36,518.84

LOOP CAPITAL MARKETS USD/DTC25271C102 DIAMOND OFFSHORE DRILLING 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0023.376700Local1.000000
23.376700 0.00 6.00Base

6.00
0.26
0.26 14,019.76

14,019.76

LOOP CAPITAL MARKETS USD/DTC254687106 WALT DISNEY CO/THE 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,372.000 0.00115.991600Local1.000000
115.991600 0.00 43.72Base

43.72
9.34
9.34 507,062.22

507,062.22

LOOP CAPITAL MARKETS USD/DTC254709108 DISCOVER FINANCIAL SERVICES 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,800.000 0.0056.498100Local1.000000
56.498100 0.00 18.00Base

18.00
1.88
1.88 101,676.70

101,676.70

LOOP CAPITAL MARKETS USD/DTC25470F302 DISCOVERY COMMUNICATIONS C 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.0029.033000Local1.000000
29.033000 0.00 11.00Base

11.00
0.59
0.59 31,924.71

31,924.71

LOOP CAPITAL MARKETS USD/DTC256677105 DOLLAR GENERAL CORP 03 Nov 2015 0.01COMMON STOCK USD.875 06 Nov 2015

1,100.000 0.0068.416800Local1.000000
68.416800 0.00 11.00Base

11.00
1.39
1.39 75,246.09

75,246.09

LOOP CAPITAL MARKETS USD/DTC256746108 DOLLAR TREE INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0067.643400Local1.000000
67.643400 0.00 3.00Base

3.00
0.38
0.38 20,289.64

20,289.64

LOOP CAPITAL MARKETS USD/DTC25746U109 DOMINION RESOURCES INC/VA 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,500.000 0.0070.494900Local1.000000
70.494900 0.00 15.00Base

15.00
1.95
1.95 105,725.40

105,725.40

LOOP CAPITAL MARKETS USD/DTC260003108 DOVER CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,100.000 0.0065.518700Local1.000000
65.518700 0.00 11.00Base

11.00
1.33
1.33 72,058.24

72,058.24

LOOP CAPITAL MARKETS USD/DTC260543103 DOW CHEMICAL CO   W/D 03 Nov 2015 0.01COMMON STOCK USD2.5 06 Nov 2015
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3,400.000 0.0052.373700Local1.000000
52.373700 0.00 34.00Base

34.00
3.28
3.28 178,033.30

178,033.30

LOOP CAPITAL MARKETS USD/DTC26138E109 DR PEPPER SNAPPLE GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0088.173400Local1.000000
88.173400 0.00 5.00Base

5.00
0.82
0.82 44,080.88

44,080.88

LOOP CAPITAL MARKETS USD/DTC263534109 DU PONT (E.I.) DE NEMOURS 03 Nov 2015 0.01COMMON STOCK USD.3 06 Nov 2015

2,400.000 0.0064.523800Local1.000000
64.523800 0.00 24.00Base

24.00
2.85
2.85 154,830.27

154,830.27

LOOP CAPITAL MARKETS USD/DTC26441C204 DUKE ENERGY CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,300.000 0.0071.891700Local1.000000
71.891700 0.00 23.00Base

23.00
3.05
3.05 165,324.86

165,324.86

LOOP CAPITAL MARKETS USD/DTC26483E100 DUN + BRADSTREET CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

63.000 0.00109.230800Local1.000000
109.230800 0.00 0.63Base

0.63
0.13
0.13 6,880.78

6,880.78

LOOP CAPITAL MARKETS USD/DTC268648102 EMC CORP/MA 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

7,900.000 0.0026.190700Local1.000000
26.190700 0.00 79.00Base

79.00
3.81
3.81 206,823.72

206,823.72

LOOP CAPITAL MARKETS USD/DTC26875P101 EOG RESOURCES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,500.000 0.0088.945000Local1.000000
88.945000 0.00 15.00Base

15.00
2.46
2.46 133,400.04

133,400.04

LOOP CAPITAL MARKETS USD/DTC26884L109 EQT CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

300.000 0.0065.675000Local1.000000
65.675000 0.00 3.00Base

3.00
0.37
0.37 19,699.13

19,699.13

LOOP CAPITAL MARKETS USD/DTC269246401 E TRADE FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0028.700000Local1.000000
28.700000 0.00 2.00Base

2.00
0.11
0.11 5,737.89

5,737.89
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LOOP CAPITAL MARKETS USD/DTC277432100 EASTMAN CHEMICAL CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0072.965000Local1.000000
72.965000 0.00 2.00Base

2.00
0.27
0.27 14,590.73

14,590.73

LOOP CAPITAL MARKETS USD/DTC278642103 EBAY INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,000.000 0.0028.975600Local1.000000
28.975600 0.00 20.00Base

20.00
1.07
1.07 57,930.13

57,930.13

LOOP CAPITAL MARKETS USD/DTC278865100 ECOLAB INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

904.000 0.00121.354300Local1.000000
121.354300 0.00 9.04Base

9.04
2.02
2.02 109,693.23

109,693.23

LOOP CAPITAL MARKETS USD/DTC281020107 EDISON INTERNATIONAL 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

500.000 0.0060.565000Local1.000000
60.565000 0.00 5.00Base

5.00
0.56
0.56 30,276.94

30,276.94

LOOP CAPITAL MARKETS USD/DTC28176E108 EDWARDS LIFESCIENCES CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

272.000 0.00157.990400Local1.000000
157.990400 0.00 2.72Base

2.72
0.80
0.80 42,969.87

42,969.87

LOOP CAPITAL MARKETS USD/DTC285512109 ELECTRONIC ARTS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

900.000 0.0072.358200Local1.000000
72.358200 0.00 9.00Base

9.00
1.20
1.20 65,112.18

65,112.18

LOOP CAPITAL MARKETS USD/DTC291011104 EMERSON ELECTRIC CO 03 Nov 2015 0.01COMMON STOCK USD.5 06 Nov 2015

2,400.000 0.0049.282200Local1.000000
49.282200 0.00 24.00Base

24.00
2.18
2.18 118,251.10

118,251.10

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

2,100.000 0.0046.819000Local1.000000
46.819000 0.00 31.50Base

31.50
1.81
1.81 98,286.59

98,286.59
291011104 Total

55.50 3.990.00 216,537.694,500.000 Local

0.00 55.50 3.99 216,537.69Base
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LOOP CAPITAL MARKETS USD/DTC29364G103 ENTERGY CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0068.600000Local1.000000
68.600000 0.00 2.00Base

2.00
0.26
0.26 13,717.74

13,717.74

LOOP CAPITAL MARKETS USD/DTC294429105 EQUIFAX INC 03 Nov 2015 0.01COMMON STOCK USD1.25 06 Nov 2015

367.000 0.00106.589600Local1.000000
106.589600 0.00 3.67Base

3.67
0.72
0.72 39,113.99

39,113.99

LOOP CAPITAL MARKETS USD/DTC29444U700 EQUINIX INC 03 Nov 2015 0.01REIT USD.001 06 Nov 2015

94.000 0.00299.245000Local1.000000
299.245000 0.00 0.94Base

0.94
0.52
0.52 28,127.57

28,127.57

SALE OF FRACTIONAL S USD/DTC20 Nov 2015 20 Nov 2015

0.681 0.00288.046989Local1.000000
288.046989 0.00 0.00Base

0.00
0.00
0.00 196.16

196.16
29444U700 Total

0.94 0.520.00 28,323.7394.681 Local

0.00 0.94 0.52 28,323.73Base

LOOP CAPITAL MARKETS USD/DTC29476L107 EQUITY RESIDENTIAL 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

800.000 0.0079.603800Local1.000000
79.603800 0.00 8.00Base

8.00
1.18
1.18 63,673.86

63,673.86

LOOP CAPITAL MARKETS USD/DTC297178105 ESSEX PROPERTY TRUST INC 03 Nov 2015 0.01REIT USD.0001 06 Nov 2015

118.000 0.00222.550000Local1.000000
222.550000 0.00 1.18Base

1.18
0.49
0.49 26,259.23

26,259.23

LOOP CAPITAL MARKETS USD/DTC30040W108 EVERSOURCE ENERGY 03 Nov 2015 0.01COMMON STOCK USD5.0 06 Nov 2015

300.000 0.0051.365000Local1.000000
51.365000 0.00 3.00Base

3.00
0.29
0.29 15,406.21

15,406.21

LOOP CAPITAL MARKETS USD/DTC30161N101 EXELON CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,700.000 0.0028.333300Local1.000000 17.00 0.89 48,148.72

Books Closed Prepared by State StreetPage 133



NHDM
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

28.333300 0.00 17.00Base 0.89 48,148.72

LOOP CAPITAL MARKETS USD/DTC30212P303 EXPEDIA INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

378.000 0.00136.250300Local1.000000
136.250300 0.00 3.78Base

3.78
0.95
0.95 51,497.88

51,497.88

LOOP CAPITAL MARKETS USD/DTC302130109 EXPEDITORS INTL WASH INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0050.319900Local1.000000
50.319900 0.00 5.00Base

5.00
0.47
0.47 25,154.48

25,154.48

LOOP CAPITAL MARKETS USD/DTC30219G108 EXPRESS SCRIPTS HOLDING CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,100.000 0.0088.441700Local1.000000
88.441700 0.00 21.00Base

21.00
3.42
3.42 185,703.15

185,703.15

LOOP CAPITAL MARKETS USD/DTC30231G102 EXXON MOBIL CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

12,000.000 0.0087.021300Local1.000000
87.021300 0.00 120.00Base

120.00
19.22
19.22 1,044,116.38

1,044,116.38

LOOP CAPITAL MARKETS USD/DTC302445101 FLIR SYSTEMS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,400.000 0.0027.434800Local1.000000
27.434800 0.00 14.00Base

14.00
0.71
0.71 38,394.01

38,394.01

LOOP CAPITAL MARKETS USD/DTC30249U101 FMC TECHNOLOGIES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0035.510000Local1.000000
35.510000 0.00 1.00Base

1.00
0.07
0.07 3,549.93

3,549.93

LOOP CAPITAL MARKETS USD/DTC30303M102 FACEBOOK INC A 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

6,838.000 0.00103.044400Local1.000000
103.044400 0.00 68.38Base

68.38
12.97
12.97 704,536.26

704,536.26

LOOP CAPITAL MARKETS USD/DTC31428X106 FEDEX CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

697.000 0.00159.350800Local1.000000
159.350800 0.00 6.97Base

6.97
2.05
2.05 111,058.49

111,058.49

LOOP CAPITAL MARKETS USD/DTC315616102 F5 NETWORKS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015
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400.000 0.00113.283800Local1.000000
113.283800 0.00 4.00Base

4.00
0.84
0.84 45,308.68

45,308.68

LOOP CAPITAL MARKETS USD/DTC31620M106 FIDELITY NATIONAL INFO SERV 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0064.982500Local1.000000
64.982500 0.00 6.00Base

6.00
0.72
0.72 38,982.78

38,982.78

LOOP CAPITAL MARKETS USD/DTC316773100 FIFTH THIRD BANCORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,600.000 0.0019.542000Local1.000000
19.542000 0.00 26.00Base

26.00
0.94
0.94 50,782.26

50,782.26

LOOP CAPITAL MARKETS USD/DTC337738108 FISERV INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.0095.236600Local1.000000
95.236600 0.00 11.00Base

11.00
1.93
1.93 104,747.33

104,747.33

LOOP CAPITAL MARKETS USD/DTC337932107 FIRSTENERGY CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

500.000 0.0030.595500Local1.000000
30.595500 0.00 5.00Base

5.00
0.29
0.29 15,292.46

15,292.46

LOOP CAPITAL MARKETS USD/DTC343412102 FLUOR CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,500.000 0.0050.484500Local1.000000
50.484500 0.00 15.00Base

15.00
1.40
1.40 75,710.35

75,710.35

LOOP CAPITAL MARKETS USD/DTC34354P105 FLOWSERVE CORP 03 Nov 2015 0.01COMMON STOCK USD1.25 06 Nov 2015

400.000 0.0047.776300Local1.000000
47.776300 0.00 4.00Base

4.00
0.36
0.36 19,106.16

19,106.16

LOOP CAPITAL MARKETS USD/DTC345370860 FORD MOTOR CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

15,700.000 0.0014.805600Local1.000000
14.805600 0.00 157.00Base

157.00
4.28
4.28 232,286.64

232,286.64

LOOP CAPITAL MARKETS USD/DTC34988V106 FOSSIL GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0054.828300Local1.000000
54.828300 0.00 3.00Base

3.00
0.31
0.31 16,445.18

16,445.18
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Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC35086T109 FOUR CORNERS PROPERTY TRUST 24 Nov 2015 0.01REIT USD.0001 30 Nov 2015

1,843.000 0.0019.709500Local1.000000
19.709500 0.00 27.64Base

27.64
0.67
0.67 36,296.30

36,296.30

LOOP CAPITAL MARKETS USD/DTC354613101 FRANKLIN RESOURCES INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

1,400.000 0.0041.212300Local1.000000
41.212300 0.00 14.00Base

14.00
1.07
1.07 57,682.15

57,682.15

LOOP CAPITAL MARKETS USD/DTC35671D857 FREEPORT MCMORAN INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

3,000.000 0.0012.496700Local1.000000
12.496700 0.00 30.00Base

30.00
0.69
0.69 37,459.41

37,459.41

LOOP CAPITAL MARKETS USD/DTC35906A108 FRONTIER COMMUNICATIONS CORP 03 Nov 2015 0.01COMMON STOCK USD.25 06 Nov 2015

1,900.000 0.004.959300Local1.000000
4.959300 0.00 19.00Base

19.00
0.18
0.18 9,403.49

9,403.49

LOOP CAPITAL MARKETS USD/DTC36467W109 GAMESTOP CORP CLASS A 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

200.000 0.0046.285000Local1.000000
46.285000 0.00 2.00Base

2.00
0.18
0.18 9,254.82

9,254.82

LOOP CAPITAL MARKETS USD/DTC364760108 GAP INC/THE 03 Nov 2015 0.01COMMON STOCK USD.05 06 Nov 2015

400.000 0.0027.961300Local1.000000
27.961300 0.00 4.00Base

4.00
0.21
0.21 11,180.31

11,180.31

LOOP CAPITAL MARKETS USD/DTC369550108 GENERAL DYNAMICS CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,046.000 0.00146.687200Local1.000000
146.687200 0.00 10.46Base

10.46
2.83
2.83 153,421.52

153,421.52

LOOP CAPITAL MARKETS USD/DTC369604103 GENERAL ELECTRIC CO   W/D 03 Nov 2015 0.01COMMON STOCK USD.06 06 Nov 2015

30,900.000 0.0029.641100Local1.000000
29.641100 0.00 309.00Base

309.00
16.86
16.86 915,584.13

915,584.13

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

35,500.000 0.0030.634300Local1.000000 532.50 20.02 1,086,965.13
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30.634300 0.00 532.50Base 20.02 1,086,965.13
369604103 Total

841.50 36.880.00 2,002,549.2666,400.000 Local

0.00 841.50 36.88 2,002,549.26Base

LOOP CAPITAL MARKETS USD/DTC370023103 GENERAL GROWTH PROPERTIES 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

2,900.000 0.0028.687200Local1.000000
28.687200 0.00 29.00Base

29.00
1.54
1.54 83,162.34

83,162.34

LOOP CAPITAL MARKETS USD/DTC370334104 GENERAL MILLS INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

1,600.000 0.0057.152800Local1.000000
57.152800 0.00 16.00Base

16.00
1.69
1.69 91,426.79

91,426.79

LOOP CAPITAL MARKETS USD/DTC37045V100 GENERAL MOTORS CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,300.000 0.0035.675100Local1.000000
35.675100 0.00 43.00Base

43.00
2.83
2.83 153,357.10

153,357.10

LOOP CAPITAL MARKETS USD/DTC372460105 GENUINE PARTS CO 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

500.000 0.0091.256000Local1.000000
91.256000 0.00 5.00Base

5.00
0.84
0.84 45,622.16

45,622.16

CABRERA CAPITAL MARKETS USD/DTC37247D106 GENWORTH FINANCIAL INC CL A 24 Nov 2015 0.02COMMON STOCK USD.001 30 Nov 2015

28,707.000 0.005.091500Local1.000000
5.091500 0.00 430.61Base

430.61
2.69
2.69 145,728.39

145,728.39

LOOP CAPITAL MARKETS USD/DTC375558103 GILEAD SCIENCES INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

4,325.000 0.00109.190300Local1.000000
109.190300 0.00 43.25Base

43.25
8.69
8.69 472,196.11

472,196.11

LOOP CAPITAL MARKETS USD/DTC38141G104 GOLDMAN SACHS GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,118.000 0.00191.404000Local1.000000
191.404000 0.00 11.18Base

11.18
3.94
3.94 213,974.55

213,974.55

LOOP CAPITAL MARKETS USD/DTC382550101 GOODYEAR TIRE + RUBBER CO 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015
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700.000 0.0033.321200Local1.000000
33.321200 0.00 7.00Base

7.00
0.43
0.43 23,317.41

23,317.41

LOOP CAPITAL MARKETS USD/DTC384802104 WW GRAINGER INC 03 Nov 2015 0.01COMMON STOCK USD.5 06 Nov 2015

275.000 0.00210.494900Local1.000000
210.494900 0.00 2.75Base

2.75
1.07
1.07 57,882.28

57,882.28

LOOP CAPITAL MARKETS USD/DTC40412C101 HCA HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0068.782000Local1.000000
68.782000 0.00 10.00Base

10.00
1.27
1.27 68,770.73

68,770.73

LOOP CAPITAL MARKETS USD/DTC40414L109 HCP INC 03 Nov 2015 0.01REIT USD1. 06 Nov 2015

500.000 0.0036.651600Local1.000000
36.651600 0.00 5.00Base

5.00
0.34
0.34 18,320.46

18,320.46

LOOP CAPITAL MARKETS USD/DTC40434L105 HP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

5,000.000 0.0014.228100Local1.000000
14.228100 0.00 50.00Base

50.00
1.31
1.31 71,089.19

71,089.19

LOOP CAPITAL MARKETS USD/DTC406216101 HALLIBURTON CO 03 Nov 2015 0.01COMMON STOCK USD2.5 06 Nov 2015

2,200.000 0.0039.973200Local1.000000
39.973200 0.00 22.00Base

22.00
1.62
1.62 87,917.42

87,917.42

LOOP CAPITAL MARKETS USD/DTC410345102 HANESBRANDS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0032.779700Local1.000000
32.779700 0.00 8.00Base

8.00
0.49
0.49 26,215.27

26,215.27

LOOP CAPITAL MARKETS USD/DTC412822108 HARLEY DAVIDSON INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0049.736300Local1.000000
49.736300 0.00 8.00Base

8.00
0.74
0.74 39,780.30

39,780.30

LOOP CAPITAL MARKETS USD/DTC413086109 HARMAN INTERNATIONAL 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

64.000 0.00110.640000Local1.000000
110.640000 0.00 0.64Base

0.64
0.14
0.14 7,080.18

7,080.18
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LOOP CAPITAL MARKETS USD/DTC413875105 HARRIS CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

300.000 0.0081.535000Local1.000000
81.535000 0.00 3.00Base

3.00
0.46
0.46 24,457.04

24,457.04

LOOP CAPITAL MARKETS USD/DTC416515104 HARTFORD FINANCIAL SVCS GRP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.0046.497600Local1.000000
46.497600 0.00 11.00Base

11.00
0.95
0.95 51,135.41

51,135.41

LOOP CAPITAL MARKETS USD/DTC418056107 HASBRO INC 03 Nov 2015 0.01COMMON STOCK USD.5 06 Nov 2015

300.000 0.0077.250000Local1.000000
77.250000 0.00 3.00Base

3.00
0.43
0.43 23,171.57

23,171.57

LOOP CAPITAL MARKETS USD/DTC427866108 HERSHEY CO/THE 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

400.000 0.0088.076300Local1.000000
88.076300 0.00 4.00Base

4.00
0.65
0.65 35,225.87

35,225.87

LOOP CAPITAL MARKETS USD/DTC42809H107 HESS CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

500.000 0.0060.290600Local1.000000
60.290600 0.00 5.00Base

5.00
0.56
0.56 30,139.74

30,139.74

LOOP CAPITAL MARKETS USD/DTC437076102 HOME DEPOT INC 03 Nov 2015 0.01COMMON STOCK USD.05 06 Nov 2015

3,644.000 0.00125.159100Local1.000000
125.159100 0.00 36.44Base

36.44
8.40
8.40 456,034.92

456,034.92

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

766.000 0.00133.515900Local1.000000
133.515900 0.00 11.49Base

11.49
1.89
1.89 102,259.80

102,259.80
437076102 Total

47.93 10.290.00 558,294.724,410.000 Local

0.00 47.93 10.29 558,294.72Base

LOOP CAPITAL MARKETS USD/DTC438516106 HONEYWELL INTERNATIONAL INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

3,233.000 0.00103.875600Local1.000000
103.875600 0.00 32.33Base

32.33
6.18
6.18 335,791.30

335,791.30
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LOOP CAPITAL MARKETS USD/DTC440452100 HORMEL FOODS CORP 03 Nov 2015 0.01COMMON STOCK USD.058 06 Nov 2015

200.000 0.0067.540000Local1.000000
67.540000 0.00 2.00Base

2.00
0.25
0.25 13,505.75

13,505.75

LOOP CAPITAL MARKETS USD/DTC44107P104 HOST HOTELS + RESORTS INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

1,300.000 0.0017.591900Local1.000000
17.591900 0.00 13.00Base

13.00
0.43
0.43 22,856.04

22,856.04

MERGER USD/DTC443683107 HUDSON CITY BANCORP INC 30 Oct 2015 10COMMON STOCK USD.01 09 Nov 2015

24,049.000 0.0013.249347Local1.000000
13.249347 0.00 0.00Base

0.00
0.00
0.00 318,633.57

318,633.57

MERGER USD/DTC02 Nov 2015

24,049.000 0.0010.062171Local1.000000
10.062171 0.00 0.00Base

0.00
0.00
0.00 241,985.17

241,985.17

MERGER USD/DTC02 Nov 2015 CANCEL

-24,049.000 0.0010.062171Local1.000000
10.062171 0.00 0.00Base

0.00
0.00
0.00 -241,985.17

-241,985.17
443683107 Total

0.00 0.000.00 318,633.5724,049.000 Local

0.00 0.00 0.00 318,633.57Base

LOOP CAPITAL MARKETS USD/DTC444859102 HUMANA INC 03 Nov 2015 0.01COMMON STOCK USD.166 06 Nov 2015

558.000 0.00178.951000Local1.000000
178.951000 0.00 5.58Base

5.58
1.84
1.84 99,847.24

99,847.24

LOOP CAPITAL MARKETS USD/DTC445658107 HUNT (JB) TRANSPRT SVCS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0076.060000Local1.000000
76.060000 0.00 2.00Base

2.00
0.28
0.28 15,209.72

15,209.72

LOOP CAPITAL MARKETS USD/DTC446150104 HUNTINGTON BANCSHARES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,800.000 0.0011.161200Local1.000000
11.161200 0.00 18.00Base

18.00
0.37
0.37 20,071.79

20,071.79
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LOOP CAPITAL MARKETS USD/DTC452308109 ILLINOIS TOOL WORKS 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,100.000 0.0093.120500Local1.000000
93.120500 0.00 21.00Base

21.00
3.60
3.60 195,528.45

195,528.45

LOOP CAPITAL MARKETS USD/DTC458140100 INTEL CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

15,200.000 0.0034.206600Local1.000000
34.206600 0.00 152.00Base

152.00
9.57
9.57 519,778.75

519,778.75

LOOP CAPITAL MARKETS USD/DTC45866F104 INTERCONTINENTAL EXCHANGE IN 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

295.000 0.00260.964800Local1.000000
260.964800 0.00 2.95Base

2.95
1.42
1.42 76,980.25

76,980.25

CABRERA CAPITAL MARKETS USD/DTC459200101 INTL BUSINESS MACHINES CORP 28 Oct 2015 0.02COMMON STOCK USD.2 02 Nov 2015

684.000 0.00141.015600Local1.000000
141.015600 0.00 10.26Base

10.26
1.78
1.78 96,442.63

96,442.63

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

3,076.000 0.00142.659800Local1.000000
142.659800 0.00 30.76Base

30.76
8.08
8.08 438,782.70

438,782.70
459200101 Total

41.02 9.860.00 535,225.333,760.000 Local

0.00 41.02 9.86 535,225.33Base

LOOP CAPITAL MARKETS USD/DTC459506101 INTL FLAVORS + FRAGRANCES 03 Nov 2015 0.01COMMON STOCK USD.125 06 Nov 2015

163.000 0.00116.259900Local1.000000
116.259900 0.00 1.63Base

1.63
0.35
0.35 18,948.38

18,948.38

LOOP CAPITAL MARKETS USD/DTC460146103 INTERNATIONAL PAPER CO 03 Nov 2015 0.01COMMON STOCK USD1.0 06 Nov 2015

1,000.000 0.0043.253500Local1.000000
43.253500 0.00 10.00Base

10.00
0.80
0.80 43,242.70

43,242.70

LOOP CAPITAL MARKETS USD/DTC460690100 INTERPUBLIC GROUP OF COS INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

1,200.000 0.0023.321300Local1.000000 12.00 0.52 27,973.04
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23.321300 0.00 12.00Base 0.52 27,973.04

LOOP CAPITAL MARKETS USD/DTC461202103 INTUIT INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0097.419300Local1.000000
97.419300 0.00 10.00Base

10.00
1.80
1.80 97,407.50

97,407.50

LOOP CAPITAL MARKETS USD/DTC46120E602 INTUITIVE SURGICAL INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

72.000 0.00504.730000Local1.000000
504.730000 0.00 0.72Base

0.72
0.67
0.67 36,339.17

36,339.17

LOOP CAPITAL MARKETS USD/DTC46625H100 JPMORGAN CHASE + CO 03 Nov 2015 0.01COMMON STOCK USD1.0 06 Nov 2015

10,800.000 0.0065.998200Local1.000000
65.998200 0.00 108.00Base

108.00
13.12
13.12 712,659.44

712,659.44

LOOP CAPITAL MARKETS USD/DTC469814107 JACOBS ENGINEERING GROUP INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

600.000 0.0041.645400Local1.000000
41.645400 0.00 6.00Base

6.00
0.46
0.46 24,980.78

24,980.78

LOOP CAPITAL MARKETS USD/DTC478160104 JOHNSON + JOHNSON 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

8,319.000 0.00101.912300Local1.000000
101.912300 0.00 83.19Base

83.19
15.60
15.60 847,709.63

847,709.63

LOOP CAPITAL MARKETS USD/DTC478366107 JOHNSON CONTROLS INC 03 Nov 2015 0.01COMMON STOCK USD.013 06 Nov 2015

1,600.000 0.0044.900900Local1.000000
44.900900 0.00 16.00Base

16.00
1.33
1.33 71,824.11

71,824.11

CABRERA CAPITAL MARKETS USD/DTC481165108 JOY GLOBAL INC 28 Oct 2015 0.01COMMON STOCK USD1. 02 Nov 2015

8,189.000 0.0017.067800Local1.000000
17.067800 0.00 122.83Base

122.83
2.58
2.58 139,642.80

139,642.80

LOOP CAPITAL MARKETS USD/DTC48203R104 JUNIPER NETWORKS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

2,800.000 0.0032.094400Local1.000000
32.094400 0.00 28.00Base

28.00
1.66
1.66 89,834.66

89,834.66

LOOP CAPITAL MARKETS USD/DTC482480100 KLA TENCOR CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015
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400.000 0.0066.395000Local1.000000
66.395000 0.00 4.00Base

4.00
0.49
0.49 26,553.51

26,553.51

LOOP CAPITAL MARKETS USD/DTC485170302 KANSAS CITY SOUTHERN 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0086.417500Local1.000000
86.417500 0.00 2.00Base

2.00
0.32
0.32 17,281.18

17,281.18

LOOP CAPITAL MARKETS USD/DTC487836108 KELLOGG CO 03 Nov 2015 0.01COMMON STOCK USD.25 06 Nov 2015

400.000 0.0068.116300Local1.000000
68.116300 0.00 4.00Base

4.00
0.51
0.51 27,242.01

27,242.01

LOOP CAPITAL MARKETS USD/DTC493267108 KEYCORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,900.000 0.0012.719700Local1.000000
12.719700 0.00 29.00Base

29.00
0.68
0.68 36,857.45

36,857.45

LOOP CAPITAL MARKETS USD/DTC494368103 KIMBERLY CLARK CORP 03 Nov 2015 0.01COMMON STOCK USD1.25 06 Nov 2015

1,021.000 0.00120.529000Local1.000000
120.529000 0.00 10.21Base

10.21
2.27
2.27 123,047.63

123,047.63

LOOP CAPITAL MARKETS USD/DTC49446R109 KIMCO REALTY CORP 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

400.000 0.0027.097500Local1.000000
27.097500 0.00 4.00Base

4.00
0.20
0.20 10,834.80

10,834.80

LOOP CAPITAL MARKETS USD/DTC49456B101 KINDER MORGAN INC W/I 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

5,200.000 0.0027.159800Local1.000000
27.159800 0.00 52.00Base

52.00
2.60
2.60 141,176.36

141,176.36

LOOP CAPITAL MARKETS USD/DTC500255104 KOHLS CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0047.258800Local1.000000
47.258800 0.00 4.00Base

4.00
0.35
0.35 18,899.17

18,899.17

LOOP CAPITAL MARKETS USD/DTC500754106 KRAFT HEINZ CO/THE 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.0076.306900Local1.000000
76.306900 0.00 13.00Base

13.00
1.83
1.83 99,184.14

99,184.14
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LOOP CAPITAL MARKETS USD/DTC501044101 KROGER CO 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,400.000 0.0037.933300Local1.000000
37.933300 0.00 24.00Base

24.00
1.68
1.68 91,014.24

91,014.24

LOOP CAPITAL MARKETS USD/DTC501797104 L BRANDS INC 03 Nov 2015 0.01COMMON STOCK USD.5 06 Nov 2015

1,100.000 0.0099.565800Local1.000000
99.565800 0.00 11.00Base

11.00
2.02
2.02 109,509.36

109,509.36

LOOP CAPITAL MARKETS USD/DTC502424104 L 3 COMMUNICATIONS HOLDINGS 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

606.000 0.00123.632300Local1.000000
123.632300 0.00 6.06Base

6.06
1.38
1.38 74,913.73

74,913.73

LOOP CAPITAL MARKETS USD/DTC50540R409 LABORATORY CRP OF AMER HLDGS 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

161.000 0.00124.050600Local1.000000
124.050600 0.00 1.61Base

1.61
0.37
0.37 19,970.17

19,970.17

LOOP CAPITAL MARKETS USD/DTC512807108 LAM RESEARCH CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

400.000 0.0075.876300Local1.000000
75.876300 0.00 4.00Base

4.00
0.56
0.56 30,345.96

30,345.96

LOOP CAPITAL MARKETS USD/DTC518439104 ESTEE LAUDER COMPANIES CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0086.353300Local1.000000
86.353300 0.00 3.00Base

3.00
0.48
0.48 25,902.51

25,902.51

LOOP CAPITAL MARKETS USD/DTC524660107 LEGGETT + PLATT INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0046.000000Local1.000000
46.000000 0.00 1.00Base

1.00
0.09
0.09 4,598.91

4,598.91

LOOP CAPITAL MARKETS USD/DTC526057104 LENNAR CORP A 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

400.000 0.0050.392500Local1.000000
50.392500 0.00 4.00Base

4.00
0.38
0.38 20,152.62

20,152.62

LOOP CAPITAL MARKETS USD/DTC52729N308 LEVEL 3 COMMUNICATIONS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0051.693500Local1.000000 10.00 0.96 51,682.54
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51.693500 0.00 10.00Base 0.96 51,682.54

LOOP CAPITAL MARKETS USD/DTC532457108 ELI LILLY + CO 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,600.000 0.0081.677000Local1.000000
81.677000 0.00 26.00Base

26.00
3.91
3.91 212,330.29

212,330.29

LOOP CAPITAL MARKETS USD/DTC534187109 LINCOLN NATIONAL CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

700.000 0.0054.694900Local1.000000
54.694900 0.00 7.00Base

7.00
0.71
0.71 38,278.72

38,278.72

LOOP CAPITAL MARKETS USD/DTC535678106 LINEAR TECHNOLOGY CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

400.000 0.0044.570000Local1.000000
44.570000 0.00 4.00Base

4.00
0.33
0.33 17,823.67

17,823.67

LOOP CAPITAL MARKETS USD/DTC539830109 LOCKHEED MARTIN CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

899.000 0.00218.514000Local1.000000
218.514000 0.00 8.99Base

8.99
3.62
3.62 196,431.48

196,431.48

LOOP CAPITAL MARKETS USD/DTC540424108 LOEWS CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,400.000 0.0037.303600Local1.000000
37.303600 0.00 14.00Base

14.00
0.97
0.97 52,210.07

52,210.07

LOOP CAPITAL MARKETS USD/DTC548661107 LOWE S COS INC 03 Nov 2015 0.01COMMON STOCK USD.5 06 Nov 2015

2,700.000 0.0073.734900Local1.000000
73.734900 0.00 27.00Base

27.00
3.67
3.67 199,053.56

199,053.56

SALE OF FRACTIONAL S USD/DTC55261F104 M + T BANK CORP 16 Nov 2015COMMON STOCK USD.5 16 Nov 2015

0.284 0.00123.943661Local1.000000
123.943661 0.00 0.00Base

0.00
0.00
0.00 35.20

35.20

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

800.000 0.00124.374700Local1.000000
124.374700 0.00 12.00Base

12.00
1.84
1.84 99,485.92

99,485.92
55261F104 Total
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12.00 1.840.00 99,521.12800.284 Local

0.00 12.00 1.84 99,521.12Base

LOOP CAPITAL MARKETS USD/DTC554382101 MACERICH CO/THE 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

500.000 0.0084.986900Local1.000000
84.986900 0.00 5.00Base

5.00
0.79
0.79 42,487.66

42,487.66

LOOP CAPITAL MARKETS USD/DTC55616P104 MACY S INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.0051.698600Local1.000000
51.698600 0.00 11.00Base

11.00
1.05
1.05 56,856.41

56,856.41

LOOP CAPITAL MARKETS USD/DTC565849106 MARATHON OIL CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

400.000 0.0019.816300Local1.000000
19.816300 0.00 4.00Base

4.00
0.15
0.15 7,922.37

7,922.37

LOOP CAPITAL MARKETS USD/DTC56585A102 MARATHON PETROLEUM CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,600.000 0.0054.124600Local1.000000
54.124600 0.00 16.00Base

16.00
1.60
1.60 86,581.76

86,581.76

LOOP CAPITAL MARKETS USD/DTC571748102 MARSH + MCLENNAN COS 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,500.000 0.0056.430100Local1.000000
56.430100 0.00 15.00Base

15.00
1.56
1.56 84,628.59

84,628.59

LOOP CAPITAL MARKETS USD/DTC571903202 MARRIOTT INTERNATIONAL  CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.0077.248200Local1.000000
77.248200 0.00 13.00Base

13.00
1.85
1.85 100,407.81

100,407.81

LOOP CAPITAL MARKETS USD/DTC573284106 MARTIN MARIETTA MATERIALS 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

199.000 0.00145.280200Local1.000000
145.280200 0.00 1.99Base

1.99
0.54
0.54 28,908.23

28,908.23

LOOP CAPITAL MARKETS USD/DTC574599106 MASCO CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

3,100.000 0.0029.237000Local1.000000
29.237000 0.00 31.00Base

31.00
1.67
1.67 90,602.03

90,602.03
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LOOP CAPITAL MARKETS USD/DTC57636Q104 MASTERCARD INC CLASS A 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

2,800.000 0.00100.110500Local1.000000
100.110500 0.00 28.00Base

28.00
5.16
5.16 280,276.24

280,276.24

LOOP CAPITAL MARKETS USD/DTC577081102 MATTEL INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

700.000 0.0025.333700Local1.000000
25.333700 0.00 7.00Base

7.00
0.33
0.33 17,726.26

17,726.26

LOOP CAPITAL MARKETS USD/DTC579780206 MCCORMICK + CO NON VTG SHRS 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

900.000 0.0084.276800Local1.000000
84.276800 0.00 9.00Base

9.00
1.40
1.40 75,838.72

75,838.72

LOOP CAPITAL MARKETS USD/DTC580135101 MCDONALD S CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,412.000 0.00111.656300Local1.000000
111.656300 0.00 34.12Base

34.12
7.01
7.01 380,930.17

380,930.17

LOOP CAPITAL MARKETS USD/DTC580645109 MCGRAW HILL FINANCIAL INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

600.000 0.0095.327200Local1.000000
95.327200 0.00 6.00Base

6.00
1.06
1.06 57,189.26

57,189.26

LOOP CAPITAL MARKETS USD/DTC58155Q103 MCKESSON CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

581.000 0.00181.453900Local1.000000
181.453900 0.00 5.81Base

5.81
1.94
1.94 105,416.97

105,416.97

LOOP CAPITAL MARKETS USD/DTC582839106 MEAD JOHNSON NUTRITION CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0083.497500Local1.000000
83.497500 0.00 4.00Base

4.00
0.62
0.62 33,394.38

33,394.38

LOOP CAPITAL MARKETS USD/DTC58933Y105 MERCK + CO. INC. 03 Nov 2015 0.01COMMON STOCK USD.5 06 Nov 2015

7,900.000 0.0054.971300Local1.000000
54.971300 0.00 79.00Base

79.00
8.00
8.00 434,186.27

434,186.27

LOOP CAPITAL MARKETS USD/DTC59156R108 METLIFE INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,700.000 0.0051.347200Local1.000000 37.00 3.50 189,944.14
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51.347200 0.00 37.00Base 3.50 189,944.14

LOOP CAPITAL MARKETS USD/DTC594918104 MICROSOFT CORP 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

23,200.000 0.0054.070000Local1.000000
54.070000 0.00 232.00Base

232.00
23.09
23.09 1,254,168.91

1,254,168.91

LOOP CAPITAL MARKETS USD/DTC595017104 MICROCHIP TECHNOLOGY INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

500.000 0.0048.632500Local1.000000
48.632500 0.00 5.00Base

5.00
0.45
0.45 24,310.80

24,310.80

LOOP CAPITAL MARKETS USD/DTC595112103 MICRON TECHNOLOGY INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

2,700.000 0.0017.782200Local1.000000
17.782200 0.00 27.00Base

27.00
0.89
0.89 47,984.05

47,984.05

LOOP CAPITAL MARKETS USD/DTC608190104 MOHAWK INDUSTRIES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

192.000 0.00198.115000Local1.000000
198.115000 0.00 1.92Base

1.92
0.70
0.70 38,035.46

38,035.46

LOOP CAPITAL MARKETS USD/DTC60871R209 MOLSON COORS BREWING CO  B 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0087.982500Local1.000000
87.982500 0.00 3.00Base

3.00
0.49
0.49 26,391.26

26,391.26

LOOP CAPITAL MARKETS USD/DTC609207105 MONDELEZ INTERNATIONAL INC A 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

6,000.000 0.0046.350200Local1.000000
46.350200 0.00 60.00Base

60.00
5.12
5.12 278,036.08

278,036.08

LOOP CAPITAL MARKETS USD/DTC61166W101 MONSANTO CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,800.000 0.0095.392100Local1.000000
95.392100 0.00 18.00Base

18.00
3.16
3.16 171,684.62

171,684.62

CABRERA CAPITAL MARKETS USD/DTC24 Nov 2015 0.0230 Nov 2015

1,400.000 0.0095.714600Local1.000000
95.714600 0.00 21.00Base

21.00
2.47
2.47 133,976.97

133,976.97
61166W101 Total
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39.00 5.630.00 305,661.593,200.000 Local

0.00 39.00 5.63 305,661.59Base

LOOP CAPITAL MARKETS USD/DTC61174X109 MONSTER BEVERAGE CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

447.000 0.00134.624100Local1.000000
134.624100 0.00 4.47Base

4.47
1.11
1.11 60,171.39

60,171.39

LOOP CAPITAL MARKETS USD/DTC615369105 MOODY S CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0098.417600Local1.000000
98.417600 0.00 10.00Base

10.00
1.82
1.82 98,405.78

98,405.78

LOOP CAPITAL MARKETS USD/DTC617446448 MORGAN STANLEY 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,100.000 0.0033.393300Local1.000000
33.393300 0.00 41.00Base

41.00
2.52
2.52 136,869.01

136,869.01

LOOP CAPITAL MARKETS USD/DTC61945C103 MOSAIC CO/THE 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0036.611100Local1.000000
36.611100 0.00 7.00Base

7.00
0.48
0.48 25,620.29

25,620.29

LOOP CAPITAL MARKETS USD/DTC620076307 MOTOROLA SOLUTIONS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0071.075000Local1.000000
71.075000 0.00 4.00Base

4.00
0.53
0.53 28,425.47

28,425.47

LOOP CAPITAL MARKETS USD/DTC626717102 MURPHY OIL CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

400.000 0.0031.048800Local1.000000
31.048800 0.00 4.00Base

4.00
0.23
0.23 12,415.29

12,415.29

LOOP CAPITAL MARKETS USD/DTC629377508 NRG ENERGY INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0013.708100Local1.000000
13.708100 0.00 8.00Base

8.00
0.21
0.21 10,958.27

10,958.27

LOOP CAPITAL MARKETS USD/DTC631103108 NASDAQ INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0059.380000Local1.000000
59.380000 0.00 1.00Base

1.00
0.11
0.11 5,936.89

5,936.89
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LOOP CAPITAL MARKETS USD/DTC637071101 NATIONAL OILWELL VARCO INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.0039.515700Local1.000000
39.515700 0.00 13.00Base

13.00
0.95
0.95 51,356.46

51,356.46

LOOP CAPITAL MARKETS USD/DTC64110D104 NETAPP INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,200.000 0.0034.477900Local1.000000
34.477900 0.00 12.00Base

12.00
0.77
0.77 41,360.71

41,360.71

LOOP CAPITAL MARKETS USD/DTC64110L106 NETFLIX INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,169.000 0.00109.994400Local1.000000
109.994400 0.00 11.69Base

11.69
2.37
2.37 128,569.39

128,569.39

LOOP CAPITAL MARKETS USD/DTC651229106 NEWELL RUBBERMAID INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

700.000 0.0044.112300Local1.000000
44.112300 0.00 7.00Base

7.00
0.57
0.57 30,871.04

30,871.04

LOOP CAPITAL MARKETS USD/DTC651290108 NEWFIELD EXPLORATION CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0040.725900Local1.000000
40.725900 0.00 10.00Base

10.00
0.75
0.75 40,715.15

40,715.15

LOOP CAPITAL MARKETS USD/DTC651639106 NEWMONT MINING CORP 03 Nov 2015 0.01COMMON STOCK USD1.6 06 Nov 2015

800.000 0.0018.974400Local1.000000
18.974400 0.00 8.00Base

8.00
0.28
0.28 15,171.24

15,171.24

LOOP CAPITAL MARKETS USD/DTC65249B109 NEWS CORP   CLASS A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

6,400.000 0.0015.432600Local1.000000
15.432600 0.00 64.00Base

64.00
1.82
1.82 98,702.82

98,702.82

LOOP CAPITAL MARKETS USD/DTC65339F101 NEXTERA ENERGY INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,238.000 0.00101.987700Local1.000000
101.987700 0.00 12.38Base

12.38
2.33
2.33 126,246.06

126,246.06

LOOP CAPITAL MARKETS USD/DTC654106103 NIKE INC  CL B 03 Nov 2015 0.01COMMON STOCK USD1.0 06 Nov 2015

2,257.000 0.00131.376000Local1.000000 22.57 5.46 296,487.60
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131.376000 0.00 22.57Base 5.46 296,487.60

LOOP CAPITAL MARKETS USD/DTC65473P105 NISOURCE INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0019.085000Local1.000000
19.085000 0.00 3.00Base

3.00
0.11
0.11 5,722.39

5,722.39

LOOP CAPITAL MARKETS USD/DTC655044105 NOBLE ENERGY INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.0039.329900Local1.000000
39.329900 0.00 13.00Base

13.00
0.95
0.95 51,114.92

51,114.92

LOOP CAPITAL MARKETS USD/DTC655664100 NORDSTROM INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

500.000 0.0066.784000Local1.000000
66.784000 0.00 5.00Base

5.00
0.62
0.62 33,386.38

33,386.38

LOOP CAPITAL MARKETS USD/DTC655844108 NORFOLK SOUTHERN CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,200.000 0.0080.742100Local1.000000
80.742100 0.00 12.00Base

12.00
1.79
1.79 96,876.73

96,876.73

LOOP CAPITAL MARKETS USD/DTC665859104 NORTHERN TRUST CORP 03 Nov 2015 0.01COMMON STOCK USD1.66 06 Nov 2015

500.000 0.0071.703500Local1.000000
71.703500 0.00 5.00Base

5.00
0.66
0.66 35,846.09

35,846.09

LOOP CAPITAL MARKETS USD/DTC666807102 NORTHROP GRUMMAN CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

901.000 0.00187.296000Local1.000000
187.296000 0.00 9.01Base

9.01
3.11
3.11 168,741.58

168,741.58

LOOP CAPITAL MARKETS USD/DTC670346105 NUCOR CORP 03 Nov 2015 0.01COMMON STOCK USD.4 06 Nov 2015

500.000 0.0043.749000Local1.000000
43.749000 0.00 5.00Base

5.00
0.41
0.41 21,869.09

21,869.09

LOOP CAPITAL MARKETS USD/DTC67066G104 NVIDIA CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

800.000 0.0028.328100Local1.000000
28.328100 0.00 8.00Base

8.00
0.42
0.42 22,654.06

22,654.06

LOOP CAPITAL MARKETS USD/DTC67103H107 O REILLY AUTOMOTIVE INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015
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360.000 0.00269.333900Local1.000000
269.333900 0.00 3.60Base

3.60
1.79
1.79 96,954.81

96,954.81

LOOP CAPITAL MARKETS USD/DTC674599105 OCCIDENTAL PETROLEUM CORP 03 Nov 2015 0.01COMMON STOCK USD.2 06 Nov 2015

1,900.000 0.0077.084000Local1.000000
77.084000 0.00 19.00Base

19.00
2.70
2.70 146,437.90

146,437.90

LOOP CAPITAL MARKETS USD/DTC681919106 OMNICOM GROUP 03 Nov 2015 0.01COMMON STOCK USD.15 06 Nov 2015

800.000 0.0074.896300Local1.000000
74.896300 0.00 8.00Base

8.00
1.11
1.11 59,907.93

59,907.93

LOOP CAPITAL MARKETS USD/DTC682680103 ONEOK INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.0034.216200Local1.000000
34.216200 0.00 11.00Base

11.00
0.70
0.70 37,626.12

37,626.12

LOOP CAPITAL MARKETS USD/DTC68389X105 ORACLE CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

10,200.000 0.0040.032000Local1.000000
40.032000 0.00 102.00Base

102.00
7.52
7.52 408,216.88

408,216.88

LOOP CAPITAL MARKETS USD/DTC690768403 OWENS ILLINOIS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0022.242500Local1.000000
22.242500 0.00 4.00Base

4.00
0.17
0.17 8,892.83

8,892.83

LOOP CAPITAL MARKETS USD/DTC69331C108 P G + E CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,500.000 0.0053.194000Local1.000000
53.194000 0.00 15.00Base

15.00
1.47
1.47 79,774.53

79,774.53

LOOP CAPITAL MARKETS USD/DTC693475105 PNC FINANCIAL SERVICES GROUP 03 Nov 2015 0.01COMMON STOCK USD5. 06 Nov 2015

1,500.000 0.0091.799400Local1.000000
91.799400 0.00 15.00Base

15.00
2.54
2.54 137,681.56

137,681.56

LOOP CAPITAL MARKETS USD/DTC693506107 PPG INDUSTRIES INC 03 Nov 2015 0.01COMMON STOCK USD1.67 06 Nov 2015

642.000 0.00104.617200Local1.000000
104.617200 0.00 6.42Base

6.42
1.24
1.24 67,156.58

67,156.58
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LOOP CAPITAL MARKETS USD/DTC69351T106 PPL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,500.000 0.0034.129700Local1.000000
34.129700 0.00 15.00Base

15.00
0.95
0.95 51,178.60

51,178.60

LOOP CAPITAL MARKETS USD/DTC693656100 PVH CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

100.000 0.0092.805000Local1.000000
92.805000 0.00 1.00Base

1.00
0.18
0.18 9,279.32

9,279.32

LOOP CAPITAL MARKETS USD/DTC693718108 PACCAR INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

900.000 0.0053.169000Local1.000000
53.169000 0.00 9.00Base

9.00
0.89
0.89 47,842.21

47,842.21

LOOP CAPITAL MARKETS USD/DTC701094104 PARKER HANNIFIN CORP 03 Nov 2015 0.01COMMON STOCK USD.5 06 Nov 2015

415.000 0.00106.989000Local1.000000
106.989000 0.00 4.15Base

4.15
0.82
0.82 44,395.47

44,395.47

LOOP CAPITAL MARKETS USD/DTC704326107 PAYCHEX INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0051.611100Local1.000000
51.611100 0.00 7.00Base

7.00
0.67
0.67 36,120.10

36,120.10

LOOP CAPITAL MARKETS USD/DTC70450Y103 PAYPAL HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

2,700.000 0.0038.172200Local1.000000
38.172200 0.00 27.00Base

27.00
1.90
1.90 103,036.04

103,036.04

LOOP CAPITAL MARKETS USD/DTC712704105 PEOPLE S UNITED FINANCIAL 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0016.220600Local1.000000
16.220600 0.00 4.00Base

4.00
0.12
0.12 6,484.12

6,484.12

LOOP CAPITAL MARKETS USD/DTC713291102 PEPCO HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0026.667500Local1.000000
26.667500 0.00 2.00Base

2.00
0.10
0.10 5,331.40

5,331.40

LOOP CAPITAL MARKETS USD/DTC713448108 PEPSICO INC 03 Nov 2015 0.01COMMON STOCK USD.017 06 Nov 2015

4,300.000 0.00100.668200Local1.000000 43.00 7.97 432,822.29
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100.668200 0.00 43.00Base 7.97 432,822.29

LOOP CAPITAL MARKETS USD/DTC714046109 PERKINELMER INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

200.000 0.0052.675000Local1.000000
52.675000 0.00 2.00Base

2.00
0.20
0.20 10,532.80

10,532.80

LOOP CAPITAL MARKETS USD/DTC717081103 PFIZER INC 03 Nov 2015 0.01COMMON STOCK USD.05 06 Nov 2015

18,700.000 0.0034.808300Local1.000000
34.808300 0.00 187.00Base

187.00
11.98
11.98 650,716.23

650,716.23

LOOP CAPITAL MARKETS USD/DTC718172109 PHILIP MORRIS INTERNATIONAL 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

4,400.000 0.0088.034000Local1.000000
88.034000 0.00 44.00Base

44.00
7.13
7.13 387,298.47

387,298.47

LOOP CAPITAL MARKETS USD/DTC718546104 PHILLIPS 66 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,300.000 0.0092.026500Local1.000000
92.026500 0.00 13.00Base

13.00
2.21
2.21 119,619.24

119,619.24

LOOP CAPITAL MARKETS USD/DTC723484101 PINNACLE WEST CAPITAL 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

200.000 0.0063.655000Local1.000000
63.655000 0.00 2.00Base

2.00
0.24
0.24 12,728.76

12,728.76

LOOP CAPITAL MARKETS USD/DTC723787107 PIONEER NATURAL RESOURCES CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

413.000 0.00147.980200Local1.000000
147.980200 0.00 4.13Base

4.13
1.13
1.13 61,110.56

61,110.56

LOOP CAPITAL MARKETS USD/DTC724479100 PITNEY BOWES INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,200.000 0.0021.450900Local1.000000
21.450900 0.00 22.00Base

22.00
0.87
0.87 47,169.11

47,169.11

LOOP CAPITAL MARKETS USD/DTC729251108 PLUM CREEK TIMBER CO 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

300.000 0.0041.113300Local1.000000
41.113300 0.00 3.00Base

3.00
0.23
0.23 12,330.76

12,330.76

LOOP CAPITAL MARKETS USD/DTC74005P104 PRAXAIR INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015
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744.000 0.00113.492400Local1.000000
113.492400 0.00 7.44Base

7.44
1.56
1.56 84,429.35

84,429.35

LOOP CAPITAL MARKETS USD/DTC740189105 PRECISION CASTPARTS CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

507.000 0.00230.758800Local1.000000
230.758800 0.00 5.07Base

5.07
2.16
2.16 116,987.48

116,987.48

LOOP CAPITAL MARKETS USD/DTC74144T108 T ROWE PRICE GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.2 06 Nov 2015

700.000 0.0076.481100Local1.000000
76.481100 0.00 7.00Base

7.00
0.99
0.99 53,528.78

53,528.78

LOOP CAPITAL MARKETS USD/DTC74251V102 PRINCIPAL FINANCIAL GROUP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0051.465000Local1.000000
51.465000 0.00 4.00Base

4.00
0.38
0.38 20,581.62

20,581.62

LOOP CAPITAL MARKETS USD/DTC742718109 PROCTER + GAMBLE CO/THE 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

8,300.000 0.0076.579100Local1.000000
76.579100 0.00 83.00Base

83.00
11.70
11.70 635,511.83

635,511.83

LOOP CAPITAL MARKETS USD/DTC743315103 PROGRESSIVE CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,700.000 0.0033.430800Local1.000000
33.430800 0.00 17.00Base

17.00
1.05
1.05 56,814.31

56,814.31

LOOP CAPITAL MARKETS USD/DTC74340W103 PROLOGIS INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

1,200.000 0.0043.207500Local1.000000
43.207500 0.00 12.00Base

12.00
0.96
0.96 51,836.04

51,836.04

LOOP CAPITAL MARKETS USD/DTC744320102 PRUDENTIAL FINANCIAL INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,400.000 0.0084.962100Local1.000000
84.962100 0.00 14.00Base

14.00
2.19
2.19 118,930.75

118,930.75

LOOP CAPITAL MARKETS USD/DTC744573106 PUBLIC SERVICE ENTERPRISE GP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,300.000 0.0040.854000Local1.000000
40.854000 0.00 13.00Base

13.00
0.98
0.98 53,096.22

53,096.22
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LOOP CAPITAL MARKETS USD/DTC74460D109 PUBLIC STORAGE 03 Nov 2015 0.01REIT USD.1 06 Nov 2015

414.000 0.00233.257600Local1.000000
233.257600 0.00 4.14Base

4.14
1.78
1.78 96,562.73

96,562.73

LOOP CAPITAL MARKETS USD/DTC745867101 PULTEGROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.0018.530900Local1.000000
18.530900 0.00 13.00Base

13.00
0.45
0.45 24,076.72

24,076.72

LOOP CAPITAL MARKETS USD/DTC74736K101 QORVO INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

100.000 0.0045.825000Local1.000000
45.825000 0.00 1.00Base

1.00
0.09
0.09 4,581.41

4,581.41

LOOP CAPITAL MARKETS USD/DTC747525103 QUALCOMM INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

4,500.000 0.0060.887000Local1.000000
60.887000 0.00 45.00Base

45.00
5.05
5.05 273,941.45

273,941.45

CABRERA CAPITAL MARKETS USD/DTC22 Dec 2015 0.0228 Dec 2015

3,200.000 0.0048.993600Local1.000000
48.993600 0.00 48.00Base

48.00
2.89
2.89 156,728.63

156,728.63
747525103 Total

93.00 7.940.00 430,670.087,700.000 Local

0.00 93.00 7.94 430,670.08Base

LOOP CAPITAL MARKETS USD/DTC74762E102 QUANTA SERVICES INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,000.000 0.0020.228300Local1.000000
20.228300 0.00 10.00Base

10.00
0.38
0.38 20,217.92

20,217.92

LOOP CAPITAL MARKETS USD/DTC74834L100 QUEST DIAGNOSTICS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0068.960000Local1.000000
68.960000 0.00 3.00Base

3.00
0.39
0.39 20,684.61

20,684.61

LOOP CAPITAL MARKETS USD/DTC751212101 RALPH LAUREN CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

110.000 0.00114.020000Local1.000000
114.020000 0.00 1.10Base

1.10
0.24
0.24 12,540.86

12,540.86
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CABRERA CAPITAL MARKETS USD/DTC755111507 RAYTHEON COMPANY 28 Oct 2015 0.02COMMON STOCK USD.01 02 Nov 2015

804.000 0.00118.385300Local1.000000
118.385300 0.00 12.06Base

12.06
1.76
1.76 95,167.96

95,167.96

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

949.000 0.00118.301600Local1.000000
118.301600 0.00 9.49Base

9.49
2.07
2.07 112,256.66

112,256.66
755111507 Total

21.55 3.830.00 207,424.621,753.000 Local

0.00 21.55 3.83 207,424.62Base

LOOP CAPITAL MARKETS USD/DTC756109104 REALTY INCOME CORP 03 Nov 2015 0.01REIT USD1. 06 Nov 2015

700.000 0.0049.961100Local1.000000
49.961100 0.00 7.00Base

7.00
0.65
0.65 34,965.12

34,965.12

LOOP CAPITAL MARKETS USD/DTC756577102 RED HAT INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

600.000 0.0081.261300Local1.000000
81.261300 0.00 6.00Base

6.00
0.90
0.90 48,749.88

48,749.88

LOOP CAPITAL MARKETS USD/DTC75886F107 REGENERON PHARMACEUTICALS 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

254.000 0.00575.596800Local1.000000
575.596800 0.00 2.54Base

2.54
2.70
2.70 146,196.35

146,196.35

LOOP CAPITAL MARKETS USD/DTC7591EP100 REGIONS FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,500.000 0.009.606600Local1.000000
9.606600 0.00 45.00Base

45.00
0.80
0.80 43,183.90

43,183.90

LOOP CAPITAL MARKETS USD/DTC760759100 REPUBLIC SERVICES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0044.053400Local1.000000
44.053400 0.00 8.00Base

8.00
0.65
0.65 35,234.07

35,234.07

LOOP CAPITAL MARKETS USD/DTC761713106 REYNOLDS AMERICAN INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

2,100.000 0.0045.889700Local1.000000 21.00 1.78 96,345.59
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45.889700 0.00 21.00Base 1.78 96,345.59

LOOP CAPITAL MARKETS USD/DTC770323103 ROBERT HALF INTL INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

300.000 0.0053.351700Local1.000000
53.351700 0.00 3.00Base

3.00
0.30
0.30 16,002.21

16,002.21

LOOP CAPITAL MARKETS USD/DTC773903109 ROCKWELL AUTOMATION INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

718.000 0.00109.705600Local1.000000
109.705600 0.00 7.18Base

7.18
1.45
1.45 78,759.99

78,759.99

LOOP CAPITAL MARKETS USD/DTC774341101 ROCKWELL COLLINS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0088.049000Local1.000000
88.049000 0.00 10.00Base

10.00
1.63
1.63 88,037.37

88,037.37

LOOP CAPITAL MARKETS USD/DTC776696106 ROPER TECHNOLOGIES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

404.000 0.00186.545900Local1.000000
186.545900 0.00 4.04Base

4.04
1.39
1.39 75,359.11

75,359.11

LOOP CAPITAL MARKETS USD/DTC778296103 ROSS STORES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,400.000 0.0051.694600Local1.000000
51.694600 0.00 14.00Base

14.00
1.34
1.34 72,357.10

72,357.10

LOOP CAPITAL MARKETS USD/DTC78440X101 SL GREEN REALTY CORP 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

156.000 0.00119.930800Local1.000000
119.930800 0.00 1.56Base

1.56
0.35
0.35 18,707.29

18,707.29

LOOP CAPITAL MARKETS USD/DTC790849103 ST JUDE MEDICAL INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

600.000 0.0063.799600Local1.000000
63.799600 0.00 6.00Base

6.00
0.71
0.71 38,273.05

38,273.05

LOOP CAPITAL MARKETS USD/DTC79466L302 SALESFORCE.COM INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,700.000 0.0078.942000Local1.000000
78.942000 0.00 17.00Base

17.00
2.47
2.47 134,181.93

134,181.93

LOOP CAPITAL MARKETS USD/DTC80004C101 SANDISK CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015
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1,300.000 0.0077.034000Local1.000000
77.034000 0.00 13.00Base

13.00
1.85
1.85 100,129.35

100,129.35

LOOP CAPITAL MARKETS USD/DTC80589M102 SCANA CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

100.000 0.0058.715000Local1.000000
58.715000 0.00 1.00Base

1.00
0.11
0.11 5,870.39

5,870.39

LOOP CAPITAL MARKETS USD/DTC806407102 HENRY SCHEIN INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

205.000 0.00152.576000Local1.000000
152.576000 0.00 2.05Base

2.05
0.58
0.58 31,275.45

31,275.45

LOOP CAPITAL MARKETS USD/DTC806857108 SCHLUMBERGER LTD 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,400.000 0.0081.823900Local1.000000
81.823900 0.00 34.00Base

34.00
5.12
5.12 278,162.14

278,162.14

LOOP CAPITAL MARKETS USD/DTC808513105 SCHWAB (CHARLES) CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,000.000 0.0031.538500Local1.000000
31.538500 0.00 30.00Base

30.00
1.75
1.75 94,583.75

94,583.75

LOOP CAPITAL MARKETS USD/DTC811065101 SCRIPPS NETWORKS INTER CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0061.151500Local1.000000
61.151500 0.00 5.00Base

5.00
0.57
0.57 30,570.18

30,570.18

LOOP CAPITAL MARKETS USD/DTC81211K100 SEALED AIR CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

600.000 0.0048.077100Local1.000000
48.077100 0.00 6.00Base

6.00
0.54
0.54 28,839.72

28,839.72

LOOP CAPITAL MARKETS USD/DTC816851109 SEMPRA ENERGY 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

690.000 0.00104.271000Local1.000000
104.271000 0.00 6.90Base

6.90
1.33
1.33 71,938.76

71,938.76

LOOP CAPITAL MARKETS USD/DTC824348106 SHERWIN WILLIAMS CO/THE 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

312.000 0.00269.162500Local1.000000
269.162500 0.00 3.12Base

3.12
1.55
1.55 83,974.03

83,974.03
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LOOP CAPITAL MARKETS USD/DTC826552101 SIGMA ALDRICH 03 Nov 2015 0.01COMMON STOCK USD1.0 06 Nov 2015

148.000 0.00139.790000Local1.000000
139.790000 0.00 1.48Base

1.48
0.39
0.39 20,687.05

20,687.05

MERGER USD/DTC19 Nov 2015 19 Nov 2015

5,817.000 0.00140.000000Local1.000000
140.000000 0.00 0.00Base

0.00
0.00
0.00 814,380.00

814,380.00
826552101 Total

1.48 0.390.00 835,067.055,965.000 Local

0.00 1.48 0.39 835,067.05Base

LOOP CAPITAL MARKETS USD/DTC828806109 SIMON PROPERTY GROUP INC 03 Nov 2015 0.01REIT USD.0001 06 Nov 2015

847.000 0.00203.515900Local1.000000
203.515900 0.00 8.47Base

8.47
3.18
3.18 172,366.32

172,366.32

LOOP CAPITAL MARKETS USD/DTC83088M102 SKYWORKS SOLUTIONS INC 03 Nov 2015 0.01COMMON STOCK USD.25 06 Nov 2015

400.000 0.0078.530000Local1.000000
78.530000 0.00 4.00Base

4.00
0.58
0.58 31,407.42

31,407.42

LOOP CAPITAL MARKETS USD/DTC832696405 JM SMUCKER CO/THE 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

350.000 0.00116.850000Local1.000000
116.850000 0.00 3.50Base

3.50
0.76
0.76 40,893.24

40,893.24

LOOP CAPITAL MARKETS USD/DTC833034101 SNAP ON INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

543.000 0.00166.539600Local1.000000
166.539600 0.00 5.43Base

5.43
1.67
1.67 90,423.90

90,423.90

LOOP CAPITAL MARKETS USD/DTC842587107 SOUTHERN CO/THE 03 Nov 2015 0.01COMMON STOCK USD5. 06 Nov 2015

2,000.000 0.0045.190900Local1.000000
45.190900 0.00 20.00Base

20.00
1.67
1.67 90,360.13

90,360.13

LOOP CAPITAL MARKETS USD/DTC844741108 SOUTHWEST AIRLINES CO 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,300.000 0.0046.756300Local1.000000
46.756300 0.00 23.00Base

23.00
1.98
1.98 107,514.51

107,514.51
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LOOP CAPITAL MARKETS USD/DTC845467109 SOUTHWESTERN ENERGY CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0011.292500Local1.000000
11.292500 0.00 3.00Base

3.00
0.07
0.07 3,384.68

3,384.68

LOOP CAPITAL MARKETS USD/DTC847560109 SPECTRA ENERGY CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,300.000 0.0029.410300Local1.000000
29.410300 0.00 13.00Base

13.00
0.71
0.71 38,219.68

38,219.68

LOOP CAPITAL MARKETS USD/DTC854502101 STANLEY BLACK + DECKER INC 03 Nov 2015 0.01COMMON STOCK USD2.5 06 Nov 2015

1,419.000 0.00106.988200Local1.000000
106.988200 0.00 14.19Base

14.19
2.80
2.80 151,799.27

151,799.27

LOOP CAPITAL MARKETS USD/DTC855030102 STAPLES INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,100.000 0.0013.376900Local1.000000
13.376900 0.00 11.00Base

11.00
0.28
0.28 14,703.31

14,703.31

LOOP CAPITAL MARKETS USD/DTC855244109 STARBUCKS CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

4,700.000 0.0062.468600Local1.000000
62.468600 0.00 47.00Base

47.00
5.41
5.41 293,550.01

293,550.01

LOOP CAPITAL MARKETS USD/DTC85590A401 STARWOOD HOTELS + RESORTS 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0078.112000Local1.000000
78.112000 0.00 7.00Base

7.00
1.01
1.01 54,670.39

54,670.39

LOOP CAPITAL MARKETS USD/DTC857477103 STATE STREET CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,300.000 0.0071.212800Local1.000000
71.212800 0.00 13.00Base

13.00
1.71
1.71 92,561.93

92,561.93

LOOP CAPITAL MARKETS USD/DTC858912108 STERICYCLE INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

124.000 0.00125.030000Local1.000000
125.030000 0.00 1.24Base

1.24
0.29
0.29 15,502.19

15,502.19

LOOP CAPITAL MARKETS USD/DTC863667101 STRYKER CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015
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1,000.000 0.0096.761500Local1.000000
96.761500 0.00 10.00Base

10.00
1.79
1.79 96,749.71

96,749.71

LOOP CAPITAL MARKETS USD/DTC867914103 SUNTRUST BANKS INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,400.000 0.0042.445200Local1.000000
42.445200 0.00 14.00Base

14.00
1.10
1.10 59,408.18

59,408.18

LOOP CAPITAL MARKETS USD/DTC871503108 SYMANTEC CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.0020.720900Local1.000000
20.720900 0.00 13.00Base

13.00
0.50
0.50 26,923.67

26,923.67

LOOP CAPITAL MARKETS USD/DTC871829107 SYSCO CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

3,200.000 0.0040.813100Local1.000000
40.813100 0.00 32.00Base

32.00
2.41
2.41 130,567.51

130,567.51

LOOP CAPITAL MARKETS USD/DTC872375100 TECO ENERGY INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

200.000 0.0026.977500Local1.000000
26.977500 0.00 2.00Base

2.00
0.10
0.10 5,393.40

5,393.40

LOOP CAPITAL MARKETS USD/DTC872540109 TJX COMPANIES INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,800.000 0.0074.054000Local1.000000
74.054000 0.00 18.00Base

18.00
2.46
2.46 133,276.74

133,276.74

LOOP CAPITAL MARKETS USD/DTC87612E106 TARGET CORP 03 Nov 2015 0.01COMMON STOCK USD.083 06 Nov 2015

2,100.000 0.0077.998300Local1.000000
77.998300 0.00 21.00Base

21.00
3.02
3.02 163,772.41

163,772.41

LOOP CAPITAL MARKETS USD/DTC87901J105 TEGNA INC 03 Nov 2015 0.01COMMON STOCK USD1.0 06 Nov 2015

200.000 0.0027.717500Local1.000000
27.717500 0.00 2.00Base

2.00
0.11
0.11 5,541.39

5,541.39

LOOP CAPITAL MARKETS USD/DTC88076W103 TERADATA CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0029.227500Local1.000000
29.227500 0.00 2.00Base

2.00
0.11
0.11 5,843.39

5,843.39
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LOOP CAPITAL MARKETS USD/DTC881609101 TESORO CORP 03 Nov 2015 0.01COMMON STOCK USD.167 06 Nov 2015

382.000 0.00112.167600Local1.000000
112.167600 0.00 3.82Base

3.82
0.79
0.79 42,843.41

42,843.41

LOOP CAPITAL MARKETS USD/DTC882508104 TEXAS INSTRUMENTS INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

3,600.000 0.0057.157600Local1.000000
57.157600 0.00 36.00Base

36.00
3.79
3.79 205,727.57

205,727.57

LOOP CAPITAL MARKETS USD/DTC883203101 TEXTRON INC 03 Nov 2015 0.01COMMON STOCK USD.125 06 Nov 2015

200.000 0.0042.295000Local1.000000
42.295000 0.00 2.00Base

2.00
0.16
0.16 8,456.84

8,456.84

LOOP CAPITAL MARKETS USD/DTC883556102 THERMO FISHER SCIENTIFIC INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,011.000 0.00133.947500Local1.000000
133.947500 0.00 10.11Base

10.11
2.50
2.50 135,408.31

135,408.31

LOOP CAPITAL MARKETS USD/DTC88579Y101 3M CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,383.000 0.00158.788300Local1.000000
158.788300 0.00 23.83Base

23.83
6.97
6.97 378,361.72

378,361.72

LOOP CAPITAL MARKETS USD/DTC886547108 TIFFANY + CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0083.675000Local1.000000
83.675000 0.00 2.00Base

2.00
0.31
0.31 16,732.69

16,732.69

LOOP CAPITAL MARKETS USD/DTC887317303 TIME WARNER INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,600.000 0.0077.979800Local1.000000
77.979800 0.00 26.00Base

26.00
3.74
3.74 202,717.74

202,717.74

LOOP CAPITAL MARKETS USD/DTC88732J207 TIME WARNER CABLE 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

714.000 0.00187.531000Local1.000000
187.531000 0.00 7.14Base

7.14
2.47
2.47 133,887.52

133,887.52

LOOP CAPITAL MARKETS USD/DTC891027104 TORCHMARK CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

900.000 0.0058.746100Local1.000000 9.00 0.98 52,861.51
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58.746100 0.00 9.00Base 0.98 52,861.51

LOOP CAPITAL MARKETS USD/DTC891906109 TOTAL SYSTEM SERVICES INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

100.000 0.0052.355000Local1.000000
52.355000 0.00 1.00Base

1.00
0.10
0.10 5,234.40

5,234.40

LOOP CAPITAL MARKETS USD/DTC892356106 TRACTOR SUPPLY COMPANY 03 Nov 2015 0.01COMMON STOCK USD.008 06 Nov 2015

500.000 0.0092.207900Local1.000000
92.207900 0.00 5.00Base

5.00
0.85
0.85 46,098.10

46,098.10

LOOP CAPITAL MARKETS USD/DTC89417E109 TRAVELERS COS INC/THE 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,162.000 0.00113.769500Local1.000000
113.769500 0.00 11.62Base

11.62
2.44
2.44 132,186.10

132,186.10

LOOP CAPITAL MARKETS USD/DTC896945201 TRIPADVISOR INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

200.000 0.0082.880000Local1.000000
82.880000 0.00 2.00Base

2.00
0.31
0.31 16,573.69

16,573.69

LOOP CAPITAL MARKETS USD/DTC90130A101 TWENTY FIRST CENTURY FOX A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,500.000 0.0031.256700Local1.000000
31.256700 0.00 35.00Base

35.00
2.02
2.02 109,361.43

109,361.43

LOOP CAPITAL MARKETS USD/DTC90130A200 TWENTY FIRST CENTURY FOX   B 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,200.000 0.0031.479800Local1.000000
31.479800 0.00 12.00Base

12.00
0.70
0.70 37,763.06

37,763.06

LOOP CAPITAL MARKETS USD/DTC902494103 TYSON FOODS INC CL A 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

900.000 0.0045.020700Local1.000000
45.020700 0.00 9.00Base

9.00
0.75
0.75 40,508.88

40,508.88

LOOP CAPITAL MARKETS USD/DTC902973304 US BANCORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,600.000 0.0042.645900Local1.000000
42.645900 0.00 46.00Base

46.00
3.61
3.61 196,121.53

196,121.53

LOOP CAPITAL MARKETS USD/DTC904311107 UNDER ARMOUR INC CLASS A 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015
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500.000 0.0095.753000Local1.000000
95.753000 0.00 5.00Base

5.00
0.89
0.89 47,870.61

47,870.61

LOOP CAPITAL MARKETS USD/DTC907818108 UNION PACIFIC CORP 03 Nov 2015 0.01COMMON STOCK USD2.5 06 Nov 2015

2,800.000 0.0088.800500Local1.000000
88.800500 0.00 28.00Base

28.00
4.58
4.58 248,608.82

248,608.82

LOOP CAPITAL MARKETS USD/DTC910047109 UNITED CONTINENTAL HOLDINGS 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0060.537300Local1.000000
60.537300 0.00 10.00Base

10.00
1.12
1.12 60,526.18

60,526.18

LOOP CAPITAL MARKETS USD/DTC911312106 UNITED PARCEL SERVICE CL B 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,915.000 0.00104.644900Local1.000000
104.644900 0.00 19.15Base

19.15
3.69
3.69 200,372.14

200,372.14

LOOP CAPITAL MARKETS USD/DTC911363109 UNITED RENTALS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0077.090100Local1.000000
77.090100 0.00 5.00Base

5.00
0.71
0.71 38,539.34

38,539.34

LOOP CAPITAL MARKETS USD/DTC91324P102 UNITEDHEALTH GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,990.000 0.00117.510600Local1.000000
117.510600 0.00 29.90Base

29.90
6.47
6.47 351,320.32

351,320.32

LOOP CAPITAL MARKETS USD/DTC913903100 UNIVERSAL HEALTH SERVICES B 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

129.000 0.00122.800500Local1.000000
122.800500 0.00 1.29Base

1.29
0.30
0.30 15,839.67

15,839.67

LOOP CAPITAL MARKETS USD/DTC91529Y106 UNUM GROUP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

700.000 0.0034.819500Local1.000000
34.819500 0.00 7.00Base

7.00
0.45
0.45 24,366.20

24,366.20

LOOP CAPITAL MARKETS USD/DTC918204108 VF CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

700.000 0.0068.546900Local1.000000
68.546900 0.00 7.00Base

7.00
0.89
0.89 47,974.94

47,974.94
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LOOP CAPITAL MARKETS USD/DTC91913Y100 VALERO ENERGY CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,900.000 0.0069.229500Local1.000000
69.229500 0.00 19.00Base

19.00
2.43
2.43 131,514.62

131,514.62

LOOP CAPITAL MARKETS USD/DTC92220P105 VARIAN MEDICAL SYSTEMS INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

400.000 0.0078.541300Local1.000000
78.541300 0.00 4.00Base

4.00
0.58
0.58 31,411.94

31,411.94

LOOP CAPITAL MARKETS USD/DTC92276F100 VENTAS INC 03 Nov 2015 0.01REIT USD.25 06 Nov 2015

700.000 0.0053.484700Local1.000000
53.484700 0.00 7.00Base

7.00
0.69
0.69 37,431.60

37,431.60

LOOP CAPITAL MARKETS USD/DTC92343E102 VERISIGN INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

800.000 0.0081.731300Local1.000000
81.731300 0.00 8.00Base

8.00
1.21
1.21 65,375.83

65,375.83

LOOP CAPITAL MARKETS USD/DTC92343V104 VERIZON COMMUNICATIONS INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

11,600.000 0.0046.303200Local1.000000
46.303200 0.00 116.00Base

116.00
9.89
9.89 536,991.23

536,991.23

LOOP CAPITAL MARKETS USD/DTC92345Y106 VERISK ANALYTICS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

400.000 0.0069.700000Local1.000000
69.700000 0.00 4.00Base

4.00
0.52
0.52 27,875.48

27,875.48

LOOP CAPITAL MARKETS USD/DTC92532F100 VERTEX PHARMACEUTICALS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

746.000 0.00128.379400Local1.000000
128.379400 0.00 7.46Base

7.46
1.77
1.77 95,761.80

95,761.80

LOOP CAPITAL MARKETS USD/DTC92553P201 VIACOM INC CLASS B 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,000.000 0.0051.406800Local1.000000
51.406800 0.00 20.00Base

20.00
1.90
1.90 102,791.70

102,791.70

LOOP CAPITAL MARKETS USD/DTC92826C839 VISA INC CLASS A SHARES 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

5,600.000 0.0077.988500Local1.000000 56.00 8.04 436,671.56
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77.988500 0.00 56.00Base 8.04 436,671.56

LOOP CAPITAL MARKETS USD/DTC929042109 VORNADO REALTY TRUST 03 Nov 2015 0.01REIT USD.04 06 Nov 2015

546.000 0.00100.499300Local1.000000
100.499300 0.00 5.46Base

5.46
1.01
1.01 54,866.15

54,866.15

LOOP CAPITAL MARKETS USD/DTC929160109 VULCAN MATERIALS CO 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

500.000 0.0095.272800Local1.000000
95.272800 0.00 5.00Base

5.00
0.88
0.88 47,630.52

47,630.52

LOOP CAPITAL MARKETS USD/DTC92939U106 WEC ENERGY GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0051.537500Local1.000000
51.537500 0.00 4.00Base

4.00
0.38
0.38 20,610.62

20,610.62

LOOP CAPITAL MARKETS USD/DTC931142103 WAL MART STORES INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

4,600.000 0.0058.031400Local1.000000
58.031400 0.00 46.00Base

46.00
4.92
4.92 266,893.52

266,893.52

LOOP CAPITAL MARKETS USD/DTC931427108 WALGREENS BOOTS ALLIANCE INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,200.000 0.0088.431800Local1.000000
88.431800 0.00 22.00Base

22.00
3.58
3.58 194,524.38

194,524.38

LOOP CAPITAL MARKETS USD/DTC94106L109 WASTE MANAGEMENT INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,200.000 0.0054.003800Local1.000000
54.003800 0.00 12.00Base

12.00
1.20
1.20 64,791.36

64,791.36

LOOP CAPITAL MARKETS USD/DTC941848103 WATERS CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

211.000 0.00132.957000Local1.000000
132.957000 0.00 2.11Base

2.11
0.52
0.52 28,051.30

28,051.30

LOOP CAPITAL MARKETS USD/DTC949746101 WELLS FARGO + CO 03 Nov 2015 0.01COMMON STOCK USD1.66 06 Nov 2015

13,700.000 0.0054.932000Local1.000000
54.932000 0.00 137.00Base

137.00
13.85
13.85 752,417.55

752,417.55

LOOP CAPITAL MARKETS USD/DTC95040Q104 WELLTOWER INC 03 Nov 2015 0.01REIT USD1.0 06 Nov 2015
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700.000 0.0064.622900Local1.000000
64.622900 0.00 7.00Base

7.00
0.84
0.84 45,228.19

45,228.19

LOOP CAPITAL MARKETS USD/DTC958102105 WESTERN DIGITAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0068.180000Local1.000000
68.180000 0.00 8.00Base

8.00
1.01
1.01 54,534.99

54,534.99

LOOP CAPITAL MARKETS USD/DTC959802109 WESTERN UNION CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,700.000 0.0019.476700Local1.000000
19.476700 0.00 17.00Base

17.00
0.61
0.61 33,092.78

33,092.78

LOOP CAPITAL MARKETS USD/DTC96145D105 WESTROCK CO 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

300.000 0.0053.560000Local1.000000
53.560000 0.00 3.00Base

3.00
0.30
0.30 16,064.70

16,064.70

LOOP CAPITAL MARKETS USD/DTC962166104 WEYERHAEUSER CO 03 Nov 2015 0.01REIT USD1.25 06 Nov 2015

1,400.000 0.0030.873700Local1.000000
30.873700 0.00 14.00Base

14.00
0.80
0.80 43,208.38

43,208.38

LOOP CAPITAL MARKETS USD/DTC966837106 WHOLE FOODS MARKET INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

700.000 0.0031.161100Local1.000000
31.161100 0.00 7.00Base

7.00
0.41
0.41 21,805.36

21,805.36

LOOP CAPITAL MARKETS USD/DTC969457100 WILLIAMS COS INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,700.000 0.0040.430000Local1.000000
40.430000 0.00 17.00Base

17.00
1.27
1.27 68,712.73

68,712.73

LOOP CAPITAL MARKETS USD/DTC98310W108 WYNDHAM WORLDWIDE CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0082.393200Local1.000000
82.393200 0.00 5.00Base

5.00
0.76
0.76 41,190.84

41,190.84

LOOP CAPITAL MARKETS USD/DTC983134107 WYNN RESORTS LTD 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0074.140000Local1.000000
74.140000 0.00 1.00Base

1.00
0.14
0.14 7,412.86

7,412.86
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NHDM
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS USD/DTC98389B100 XCEL ENERGY INC 03 Nov 2015 0.01COMMON STOCK USD2.5 06 Nov 2015

1,300.000 0.0035.757500Local1.000000
35.757500 0.00 13.00Base

13.00
0.86
0.86 46,470.89

46,470.89

LOOP CAPITAL MARKETS USD/DTC983919101 XILINX INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0047.398800Local1.000000
47.398800 0.00 10.00Base

10.00
0.88
0.88 47,387.92

47,387.92

LOOP CAPITAL MARKETS USD/DTC984121103 XEROX CORP 03 Nov 2015 0.01COMMON STOCK USD1.0 06 Nov 2015

5,400.000 0.009.746800Local1.000000
9.746800 0.00 54.00Base

54.00
0.97
0.97 52,577.75

52,577.75

LOOP CAPITAL MARKETS USD/DTC98419M100 XYLEM INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

600.000 0.0036.748300Local1.000000
36.748300 0.00 6.00Base

6.00
0.41
0.41 22,042.57

22,042.57

LOOP CAPITAL MARKETS USD/DTC984332106 YAHOO  INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,000.000 0.0035.075900Local1.000000
35.075900 0.00 20.00Base

20.00
1.30
1.30 70,130.50

70,130.50

LOOP CAPITAL MARKETS USD/DTC988498101 YUM  BRANDS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,000.000 0.0072.004500Local1.000000
72.004500 0.00 10.00Base

10.00
1.33
1.33 71,993.17

71,993.17

LOOP CAPITAL MARKETS USD/DTC98956P102 ZIMMER BIOMET HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

461.000 0.00106.311700Local1.000000
106.311700 0.00 4.61Base

4.61
0.91
0.91 49,004.17

49,004.17

LOOP CAPITAL MARKETS USD/DTC989701107 ZIONS BANCORPORATION 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

200.000 0.0028.972500Local1.000000
28.972500 0.00 2.00Base

2.00
0.11
0.11 5,792.39

5,792.39

LOOP CAPITAL MARKETS USD/DTC98978V103 ZOETIS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,900.000 0.0046.478700Local1.000000 29.00 2.49 134,756.74
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NHDM
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

46.478700 0.00 29.00Base 2.49 134,756.74

LOOP CAPITAL MARKETS USD/DTCG0176J109 ALLEGION PLC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0065.660000Local1.000000
65.660000 0.00 2.00Base

2.00
0.25
0.25 13,129.75

13,129.75

LOOP CAPITAL MARKETS USD/DTCG0177J108 ALLERGAN PLC 03 Nov 2015 0.01COMMON STOCK USD.003 06 Nov 2015

1,240.000 0.00311.733100Local1.000000
311.733100 0.00 12.40Base

12.40
7.12
7.12 386,529.52

386,529.52

LOOP CAPITAL MARKETS USD/DTCG0408V102 AON PLC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

900.000 0.0094.792000Local1.000000
94.792000 0.00 9.00Base

9.00
1.57
1.57 85,302.23

85,302.23

LOOP CAPITAL MARKETS USD/DTCG1151C101 ACCENTURE PLC CL A 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,708.000 0.00107.506200Local1.000000
107.506200 0.00 17.08Base

17.08
3.38
3.38 183,600.13

183,600.13

LOOP CAPITAL MARKETS USD/DTCG27823106 DELPHI AUTOMOTIVE PLC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,200.000 0.0082.730500Local1.000000
82.730500 0.00 12.00Base

12.00
1.83
1.83 99,262.77

99,262.77

LOOP CAPITAL MARKETS USD/DTCG29183103 EATON CORP PLC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0056.925500Local1.000000
56.925500 0.00 10.00Base

10.00
1.05
1.05 56,914.45

56,914.45

LOOP CAPITAL MARKETS USD/DTCG30401106 ENDO INTERNATIONAL PLC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

600.000 0.0061.871300Local1.000000
61.871300 0.00 6.00Base

6.00
0.69
0.69 37,116.09

37,116.09

LOOP CAPITAL MARKETS USD/DTCG3157S106 ENSCO PLC CL A 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

800.000 0.0018.204700Local1.000000
18.204700 0.00 8.00Base

8.00
0.27
0.27 14,555.49

14,555.49

LOOP CAPITAL MARKETS USD/DTCG491BT108 INVESCO LTD 03 Nov 2015 0.01COMMON STOCK USD.2 06 Nov 2015
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NHDM
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

700.000 0.0033.698100Local1.000000
33.698100 0.00 7.00Base

7.00
0.44
0.44 23,581.23

23,581.23

LOOP CAPITAL MARKETS USD/DTCG5960L103 MEDTRONIC PLC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

4,400.000 0.0076.258000Local1.000000
76.258000 0.00 44.00Base

44.00
6.18
6.18 335,485.02

335,485.02

LOOP CAPITAL MARKETS USD/DTCG60754101 MICHAEL KORS HOLDINGS LTD 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,000.000 0.0039.368600Local1.000000
39.368600 0.00 10.00Base

10.00
0.73
0.73 39,357.87

39,357.87

LOOP CAPITAL MARKETS USD/DTCG6518L108 NIELSEN HOLDINGS PLC 03 Nov 2015 0.01COMMON STOCK EUR.07 06 Nov 2015

1,100.000 0.0047.601500Local1.000000
47.601500 0.00 11.00Base

11.00
0.97
0.97 52,349.68

52,349.68

LOOP CAPITAL MARKETS USD/DTCG7945M107 SEAGATE TECHNOLOGY 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,700.000 0.0039.822200Local1.000000
39.822200 0.00 17.00Base

17.00
1.25
1.25 67,679.49

67,679.49

LOOP CAPITAL MARKETS USD/DTCG7S00T104 PENTAIR PLC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0058.282500Local1.000000
58.282500 0.00 6.00Base

6.00
0.65
0.65 34,962.85

34,962.85

LOOP CAPITAL MARKETS USD/DTCG81276100 SIGNET JEWELERS LTD 03 Nov 2015 0.01COMMON STOCK USD.18 06 Nov 2015

336.000 0.00147.860000Local1.000000
147.860000 0.00 3.36Base

3.36
0.92
0.92 49,676.68

49,676.68

LOOP CAPITAL MARKETS USD/DTCG91442106 TYCO INTERNATIONAL PLC 03 Nov 2015 0.01COMMON STOCK CHF.5 06 Nov 2015

1,100.000 0.0037.056700Local1.000000
37.056700 0.00 11.00Base

11.00
0.76
0.76 40,750.61

40,750.61

LOOP CAPITAL MARKETS USD/DTCG97822103 PERRIGO CO PLC 03 Nov 2015 0.01COMMON STOCK NPV 06 Nov 2015

422.000 0.00160.166500Local1.000000
160.166500 0.00 4.22Base

4.22
1.25
1.25 67,584.79

67,584.79

Books Closed Prepared by State StreetPage 171



NHDM
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS USD/DTCG98290102 XL GROUP PLC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0038.134800Local1.000000
38.134800 0.00 7.00Base

7.00
0.50
0.50 26,686.86

26,686.86

LOOP CAPITAL MARKETS USD/DTCH0023R105 CHUBB LTD 03 Nov 2015 0.01COMMON STOCK CHF24.7 06 Nov 2015

1,038.000 0.00113.748500Local1.000000
113.748500 0.00 10.38Base

10.38
2.18
2.18 118,058.38

118,058.38

LOOP CAPITAL MARKETS USD/DTCH2906T109 GARMIN LTD 03 Nov 2015 0.01COMMON STOCK CHF10. 06 Nov 2015

300.000 0.0035.883300Local1.000000
35.883300 0.00 3.00Base

3.00
0.20
0.20 10,761.79

10,761.79

LOOP CAPITAL MARKETS USD/DTCH8817H100 TRANSOCEAN LTD 03 Nov 2015 0.01COMMON STOCK CHF.1 06 Nov 2015

1,000.000 0.0016.845500Local1.000000
16.845500 0.00 10.00Base

10.00
0.31
0.31 16,835.19

16,835.19

LOOP CAPITAL MARKETS USD/DTCN53745100 LYONDELLBASELL INDU CL A 03 Nov 2015 0.01COMMON STOCK EUR.04 06 Nov 2015

2,000.000 0.0095.600600Local1.000000
95.600600 0.00 20.00Base

20.00
3.52
3.52 191,177.68

191,177.68

LOOP CAPITAL MARKETS USD/DTCN59465109 MYLAN NV 03 Nov 2015 0.01COMMON STOCK EUR.01 06 Nov 2015

600.000 0.0047.202300Local1.000000
47.202300 0.00 6.00Base

6.00
0.53
0.53 28,314.85

28,314.85

LOOP CAPITAL MARKETS USD/DTCV7780T103 ROYAL CARIBBEAN CRUISES LTD 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0097.273000Local1.000000
97.273000 0.00 6.00Base

6.00
1.08
1.08 58,356.72

58,356.72

LOOP CAPITAL MARKETS USD/DTCY0486S104 AVAGO TECHNOLOGIES LTD 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

712.000 0.00122.091100Local1.000000
122.091100 0.00 7.12Base

7.12
1.60
1.60 86,920.14

86,920.14
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NHDM
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLCSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.001,027,799.965 Local
0.00Base

10,116.23
10,116.23

1,059.99
1,059.99

60,435,277.08
60,435,277.08

US DOLLAR Total

EQUITY  Total
1,027,799.965

Base 0.00 10,116.23 1,059.99 60,435,277.08

120,168,867.131,059.9910,116.230.00

60,761,390.015

SALES Total

Base
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NHDU
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - IRON BRIDGE CAP MGMTPurchase Report by Report Date
IRON BRIDGE MGMT LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.178% 31 Dec 2030 01 Oct 2015

STIF FUND

2.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2.68

2.68

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Oct 20150.169% 31 Dec 2030 19 Oct 2015

STIF FUND

3,600.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,600.25

3,600.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.188% 31 Dec 2030 02 Nov 2015

STIF FUND

3.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3.25

3.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.196% 31 Dec 2030 01 Dec 2015

STIF FUND

3.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3.57

3.57
86199E9B7 Total

0.00 0.000.00 3,609.753,609.750 Local

0.00 0.00 0.00 3,609.75Base

0.003,609.750 Local
0.00Base

0.00
0.00

0.00
0.00

3,609.75
3,609.75

US DOLLAR Total

CASH EQUIVALENTS  Total
3,609.750

Base 0.00 0.00 0.00 3,609.75
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NHDU
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - IRON BRIDGE CAP MGMTPurchase Report by Report Date
IRON BRIDGE MGMT LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

3,609.750.000.000.00

3,609.750

PURCHASE Total

Base
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NHDX
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - OPUS CAPITAL MGMTPurchase and Sales by Report Date
ISBI - OPUS CAPITAL MGMT

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 176



NHDY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - SEGALL BRYANT & HAMILLPurchase Report by Report Date
SEGALL BRYANT AND HAMILL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

14,372.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,372.48

14,372.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Oct 20150.170% 31 Dec 2030 05 Oct 2015

STIF FUND

31,279.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 31,279.50

31,279.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20150.182% 31 Dec 2030 07 Oct 2015

STIF FUND

682,104.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 682,104.99

682,104.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Oct 20150.183% 31 Dec 2030 08 Oct 2015

STIF FUND

861,852.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 861,852.42

861,852.42

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Oct 20150.184% 31 Dec 2030 09 Oct 2015

STIF FUND

431,357.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 431,357.10

431,357.10

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Oct 20150.193% 31 Dec 2030 13 Oct 2015

STIF FUND

1,916,178.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,916,178.84

1,916,178.84

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Oct 20150.193% 31 Dec 2030 14 Oct 2015

STIF FUND

379,868.620 0.00100.000000Local1.000000 0.00 0.00 379,868.62
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NHDY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - SEGALL BRYANT & HAMILLPurchase Report by Report Date
SEGALL BRYANT AND HAMILL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 379,868.62

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Oct 20150.194% 31 Dec 2030 15 Oct 2015

STIF FUND

1,191,472.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,191,472.07

1,191,472.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.188% 31 Dec 2030 16 Oct 2015

STIF FUND

22,308.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 22,308.87

22,308.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Oct 20150.187% 31 Dec 2030 19 Oct 2015

STIF FUND

509,676.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 509,676.54

509,676.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Oct 20150.181% 31 Dec 2030 20 Oct 2015

STIF FUND

94,560.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 94,560.47

94,560.47

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Oct 20150.182% 31 Dec 2030 23 Oct 2015

STIF FUND

582,384.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 582,384.52

582,384.52

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20150.182% 31 Dec 2030 26 Oct 2015

STIF FUND

223,714.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 223,714.79

223,714.79

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.180% 31 Dec 2030 27 Oct 2015

STIF FUND

908,447.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 908,447.67

908,447.67
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NHDY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - SEGALL BRYANT & HAMILLPurchase Report by Report Date
SEGALL BRYANT AND HAMILL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Oct 20150.177% 31 Dec 2030 28 Oct 2015

STIF FUND

142,468.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 142,468.75

142,468.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.188% 31 Dec 2030 02 Nov 2015

STIF FUND

637,599.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 637,599.74

637,599.74

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Nov 20150.189% 31 Dec 2030 03 Nov 2015

STIF FUND

1,088,159.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,088,159.83

1,088,159.83

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Nov 20150.184% 31 Dec 2030 10 Nov 2015

STIF FUND

443,244.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 443,244.29

443,244.29

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Nov 20150.189% 31 Dec 2030 12 Nov 2015

STIF FUND

402,837.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 402,837.63

402,837.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Nov 20150.193% 31 Dec 2030 16 Nov 2015

STIF FUND

944,259.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 944,259.14

944,259.14

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Nov 20150.193% 31 Dec 2030 17 Nov 2015

STIF FUND

558,531.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 558,531.84

558,531.84

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Nov 20150.189% 31 Dec 2030 18 Nov 2015

Books Closed Prepared by State StreetPage 179



NHDY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - SEGALL BRYANT & HAMILLPurchase Report by Report Date
SEGALL BRYANT AND HAMILL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

5,234.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,234.00

5,234.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Nov 20150.184% 31 Dec 2030 20 Nov 2015

STIF FUND

32,171.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 32,171.04

32,171.04

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Nov 20150.182% 31 Dec 2030 23 Nov 2015

STIF FUND

1,192,707.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,192,707.92

1,192,707.92

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Nov 20150.183% 31 Dec 2030 25 Nov 2015

STIF FUND

704,039.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 704,039.88

704,039.88

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Nov 20150.192% 31 Dec 2030 27 Nov 2015

STIF FUND

581,414.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 581,414.63

581,414.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20150.196% 31 Dec 2030 30 Nov 2015

STIF FUND

8,181.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,181.00

8,181.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

261,085.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 261,085.51

261,085.51

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Dec 20150.201% 31 Dec 2030 02 Dec 2015

STIF FUND

67,682.540 0.00100.000000Local1.000000 0.00 0.00 67,682.54
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FUND:
View Date:to January 19, 2016

ISBI - SEGALL BRYANT & HAMILLPurchase Report by Report Date
SEGALL BRYANT AND HAMILL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 67,682.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Dec 20150.201% 31 Dec 2030 03 Dec 2015

STIF FUND

2,332,558.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,332,558.18

2,332,558.18

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Dec 20150.217% 31 Dec 2030 09 Dec 2015

STIF FUND

461,359.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 461,359.97

461,359.97

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Dec 20150.223% 31 Dec 2030 15 Dec 2015

STIF FUND

1,610,219.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,610,219.40

1,610,219.40

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Dec 20150.265% 31 Dec 2030 18 Dec 2015

STIF FUND

8,283.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,283.80

8,283.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Dec 20150.279% 31 Dec 2030 23 Dec 2015

STIF FUND

112,256.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 112,256.42

112,256.42

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.285% 31 Dec 2030 28 Dec 2015

STIF FUND

440,981.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 440,981.88

440,981.88

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Dec 20150.296% 31 Dec 2030 31 Dec 2015

STIF FUND

13,567.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,567.83

13,567.83
86199E9B7 Total
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FUND:
View Date:to January 19, 2016

ISBI - SEGALL BRYANT & HAMILLPurchase Report by Report Date
SEGALL BRYANT AND HAMILL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 19,898,424.1019,898,424.100 Local

0.00 0.00 0.00 19,898,424.10Base

0.0019,898,424.100 Local
0.00Base

0.00
0.00

0.00
0.00

19,898,424.10
19,898,424.10

US DOLLAR Total

CASH EQUIVALENTS  Total
19,898,424.100

Base 0.00 0.00 0.00 19,898,424.10

EQUITY
US DOLLAR

KEYBANC CAPITAL MARKETS INC USD/DTC081437105 BEMIS COMPANY 27 Oct 2015 0.03COMMON STOCK USD.1 30 Oct 2015

6,553.000 0.0044.944500Local1.000000
44.944500 0.00 196.59Base

196.59
0.00
0.00 294,717.90

294,717.90

KEYBANC CAPITAL MARKETS INC USD/DTC04 Nov 2015 0.0309 Nov 2015

9,829.000 0.0045.228600Local1.000000
45.228600 0.00 294.87Base

294.87
0.00
0.00 444,846.78

444,846.78

NEEDHAM AND COMPANY LLC USD/DTC09 Dec 2015 0.0314 Dec 2015

2,900.000 0.0045.190300Local1.000000
45.190300 0.00 87.00Base

87.00
0.00
0.00 131,138.87

131,138.87

CONVERGEX EXECUTION SOLUTIONS LLC USD/DTC09 Dec 2015 0.0314 Dec 2015

33,628.000 0.0045.129900Local1.000000
45.129900 0.00 1,008.84Base

1,008.84
0.00
0.00 1,518,637.12

1,518,637.12

KING, CL,& ASSOCIATES, INC USD/DTC11 Dec 2015 0.0316 Dec 2015

8,291.000 0.0045.160000Local1.000000
45.160000 0.00 248.73Base

248.73
0.00
0.00 374,670.29

374,670.29

KING, CL,& ASSOCIATES, INC USD/DTC14 Dec 2015 0.0317 Dec 2015

9,239.000 0.0045.151400Local1.000000 277.17 0.00 417,430.95
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FUND:
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ISBI - SEGALL BRYANT & HAMILLPurchase Report by Report Date
SEGALL BRYANT AND HAMILL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

45.151400 0.00 277.17Base 0.00 417,430.95
081437105 Total

2,113.20 0.000.00 3,181,441.9170,440.000 Local

0.00 2,113.20 0.00 3,181,441.91Base

RAYMOND JAMES AND ASSOCIATES INC USD/DTC101388106 BOTTOMLINE TECHNOLOGIES (DE) 30 Oct 2015 0.03COMMON STOCK USD.001 04 Nov 2015

46,637.000 0.0027.324600Local1.000000
27.324600 0.00 1,399.11Base

1,399.11
0.00
0.00 1,275,736.48

1,275,736.48

RAYMOND JAMES AND ASSOCIATES INC USD/DTC02 Nov 2015 0.0305 Nov 2015

10,579.000 0.0027.775500Local1.000000
27.775500 0.00 317.37Base

317.37
0.00
0.00 294,154.38

294,154.38

NEEDHAM AND COMPANY LLC USD/DTC03 Nov 2015 0.0306 Nov 2015

2,654.000 0.0028.059500Local1.000000
28.059500 0.00 79.62Base

79.62
0.00
0.00 74,549.53

74,549.53

RAYMOND JAMES AND ASSOCIATES INC USD/DTC31 Dec 2015 0.03OPEN

15,680.000 0.0030.157200Local1.000000
30.157200 0.00 470.40Base

470.40
0.00
0.00 473,335.30

473,335.30
101388106 Total

2,266.50 0.000.00 2,117,775.6975,550.000 Local

0.00 2,266.50 0.00 2,117,775.69Base

KING, CL,& ASSOCIATES, INC USD/DTC144577103 CARRIZO OIL + GAS INC 07 Dec 2015 0.03COMMON STOCK USD.01 10 Dec 2015

31,000.000 0.0031.386500Local1.000000
31.386500 0.00 930.00Base

930.00
0.00
0.00 973,911.50

973,911.50

OPPENHEIMER + CO. INC. USD/DTC16 Dec 2015 0.0321 Dec 2015

32,550.000 0.0032.472200Local1.000000
32.472200 0.00 976.50Base

976.50
0.00
0.00 1,057,946.61

1,057,946.61
144577103 Total

1,906.50 0.000.00 2,031,858.1163,550.000 Local

0.00 1,906.50 0.00 2,031,858.11Base
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ISBI - SEGALL BRYANT & HAMILLPurchase Report by Report Date
SEGALL BRYANT AND HAMILL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

KING, CL,& ASSOCIATES, INC USD/DTC237266101 DARLING INGREDIENTS INC 01 Dec 2015 0.02COMMON STOCK USD.01 04 Dec 2015

73,488.000 0.0011.046000Local1.000000
11.046000 0.00 1,469.76Base

1,469.76
0.00
0.00 813,218.21

813,218.21

KEYBANC CAPITAL MARKETS INC USD/DTC45774N108 INNOPHOS HOLDINGS INC 06 Nov 2015 0.03COMMON STOCK USD.001 12 Nov 2015

6,544.000 0.0034.719700Local1.000000
34.719700 0.00 196.32Base

196.32
0.00
0.00 227,402.04

227,402.04

KEYBANC CAPITAL MARKETS INC USD/DTC09 Nov 2015 0.0313 Nov 2015

9,194.000 0.0033.594800Local1.000000
33.594800 0.00 275.82Base

275.82
0.00
0.00 309,146.41

309,146.41

PIPER JAFFRAY USD/DTC10 Nov 2015 0.0316 Nov 2015

7,010.000 0.0033.394400Local1.000000
33.394400 0.00 210.30Base

210.30
0.00
0.00 234,305.04

234,305.04

PIPER JAFFRAY USD/DTC11 Nov 2015 0.0316 Nov 2015

6,962.000 0.0033.544000Local1.000000
33.544000 0.00 208.86Base

208.86
0.00
0.00 233,742.19

233,742.19

PIPER JAFFRAY USD/DTC12 Nov 2015 0.0317 Nov 2015

2,190.000 0.0032.713300Local1.000000
32.713300 0.00 65.70Base

65.70
0.00
0.00 71,707.83

71,707.83
45774N108 Total

957.00 0.000.00 1,076,303.5131,900.000 Local

0.00 957.00 0.00 1,076,303.51Base

CJS SECURITIES INC USD/DTC553530106 MSC INDUSTRIAL DIRECT CO A 07 Dec 2015 0.03COMMON STOCK USD.001 10 Dec 2015

130.000 0.0061.251300Local1.000000
61.251300 0.00 3.90Base

3.90
0.00
0.00 7,966.57

7,966.57

KING, CL,& ASSOCIATES, INC USD/DTC08 Dec 2015 0.0311 Dec 2015

15,000.000 0.0060.225900Local1.000000
60.225900 0.00 450.00Base

450.00
0.00
0.00 903,838.50

903,838.50
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ISBI - SEGALL BRYANT & HAMILLPurchase Report by Report Date
SEGALL BRYANT AND HAMILL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

KEYBANC CAPITAL MARKETS INC USD/DTC09 Dec 2015 0.0314 Dec 2015

18,098.000 0.0059.374500Local1.000000
59.374500 0.00 542.94Base

542.94
0.00
0.00 1,075,102.64

1,075,102.64
553530106 Total

996.84 0.000.00 1,986,907.7133,228.000 Local

0.00 996.84 0.00 1,986,907.71Base

KING, CL,& ASSOCIATES, INC USD/DTC577933104 MAXIMUS INC 19 Nov 2015 0.03COMMON STOCK 24 Nov 2015

16,500.000 0.0051.833800Local1.000000
51.833800 0.00 495.00Base

495.00
0.00
0.00 855,752.70

855,752.70

RAYMOND JAMES AND ASSOCIATES INC USD/DTC680665205 OLIN CORP   W/I 27 Oct 2015 0.03COMMON STOCK USD1.0 30 Oct 2015

25,280.000 0.0018.083000Local1.000000
18.083000 0.00 758.40Base

758.40
0.00
0.00 457,896.64

457,896.64

STEPHENS,INC. USD/DTC03 Nov 2015 0.0306 Nov 2015

36,210.000 0.0020.412500Local1.000000
20.412500 0.00 1,086.30Base

1,086.30
0.00
0.00 740,222.93

740,222.93

RAYMOND JAMES AND ASSOCIATES INC USD/DTC08 Dec 2015 0.0311 Dec 2015

30,160.000 0.0020.883600Local1.000000
20.883600 0.00 904.80Base

904.80
0.00
0.00 630,754.18

630,754.18
680665205 Total

2,749.50 0.000.00 1,828,873.7591,650.000 Local

0.00 2,749.50 0.00 1,828,873.75Base

CJS SECURITIES INC USD/DTC775133101 ROGERS CORP 09 Dec 2015 0.03COMMON STOCK USD1. 14 Dec 2015

7,550.000 0.0051.794300Local1.000000
51.794300 0.00 226.50Base

226.50
0.00
0.00 391,273.47

391,273.47

STEPHENS,INC. USD/DTC868157108 SUPERIOR ENERGY SERVICES INC 29 Oct 2015 0.03COMMON STOCK USD.001 03 Nov 2015

42,100.000 0.0014.185300Local1.000000
14.185300 0.00 1,263.00Base

1,263.00
0.00
0.00 598,464.13

598,464.13
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ISBI - SEGALL BRYANT & HAMILLPurchase Report by Report Date
SEGALL BRYANT AND HAMILL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

KEYBANC CAPITAL MARKETS INC USD/DTC88164L100 TESSERA TECHNOLOGIES INC 01 Oct 2015 0.03COMMON STOCK USD.001 06 Oct 2015

12,140.000 0.0031.726900Local1.000000
31.726900 0.00 364.20Base

364.20
0.00
0.00 385,528.77

385,528.77

OPPENHEIMER + CO. INC. USD/DTC913483103 UNIVERSAL ELECTRONICS INC 31 Dec 2015 0.03COMMON STOCK USD.01 OPEN

9,640.000 0.0051.538000Local1.000000
51.538000 0.00 289.20Base

289.20
0.00
0.00 497,115.52

497,115.52

RAYMOND JAMES AND ASSOCIATES INC USD/DTC92343X100 VERINT SYSTEMS INC 03 Dec 2015 0.03COMMON STOCK USD.001 08 Dec 2015

18,470.000 0.0040.026400Local1.000000
40.026400 0.00 554.10Base

554.10
0.00
0.00 739,841.71

739,841.71

KING, CL,& ASSOCIATES, INC USD/DTC925550105 VIAVI SOLUTIONS INC 01 Dec 2015 0.02COMMON STOCK USD.001 04 Dec 2015

90,220.000 0.006.369600Local1.000000
6.369600 0.00 1,804.40Base

1,804.40
0.00
0.00 576,469.71

576,469.71

KING, CL,& ASSOCIATES, INC USD/DTC02 Dec 2015 0.0207 Dec 2015

121,000.000 0.006.353800Local1.000000
6.353800 0.00 2,420.00Base

2,420.00
0.00
0.00 771,229.80

771,229.80

KING, CL,& ASSOCIATES, INC USD/DTC03 Dec 2015 0.0208 Dec 2015

98,880.000 0.006.163800Local1.000000
6.163800 0.00 1,977.60Base

1,977.60
0.00
0.00 611,454.14

611,454.14

KING, CL,& ASSOCIATES, INC USD/DTC04 Dec 2015 0.0209 Dec 2015

40,000.000 0.006.342900Local1.000000
6.342900 0.00 800.00Base

800.00
0.00
0.00 254,516.00

254,516.00
925550105 Total

7,002.00 0.000.00 2,213,669.65350,100.000 Local

0.00 7,002.00 0.00 2,213,669.65Base

MERGER NON CASH USD/DTCN96617118 WRIGHT MEDICAL GROUP NV 02 Oct 2015COMMON STOCK 02 Oct 2015

156,119.496 0.0020.589999Local1.000000
20.589999 0.00 0.00Base

0.00
0.00
0.00 3,214,500.42

3,214,500.42
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SEGALL BRYANT AND HAMILL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

KING, CL,& ASSOCIATES, INC USD/DTC01 Dec 2015 0.0304 Dec 2015

7,719.000 0.0021.897400Local1.000000
21.897400 0.00 231.57Base

231.57
0.00
0.00 169,257.60

169,257.60
N96617118 Total

231.57 0.000.00 3,383,758.02163,838.496 Local

0.00 231.57 0.00 3,383,758.02Base

0.001,060,144.496 Local
0.00Base

22,884.87
22,884.87

0.00
0.00

22,101,782.86
22,101,782.86

US DOLLAR Total

EQUITY  Total
1,060,144.496

Base 0.00 22,884.87 0.00 22,101,782.86

42,000,206.960.0022,884.870.00

20,958,568.596

PURCHASE Total

Base
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SEGALL BRYANT AND HAMILL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.156% 31 Dec 2030 02 Oct 2015

STIF FUND

26.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 26.79

26.79

STATE STREET BANK AND TRUST USD/CSW06 Oct 201531 Dec 2030 06 Oct 2015

STIF FUND

239,738.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 239,738.48

239,738.48

STATE STREET BANK AND TRUST USD/CSW29 Oct 201531 Dec 2030 29 Oct 2015

STIF FUND

102,381.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 102,381.50

102,381.50

STATE STREET BANK AND TRUST USD/CSW30 Oct 201531 Dec 2030 30 Oct 2015

STIF FUND

320,456.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 320,456.62

320,456.62

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Nov 20150.156% 31 Dec 2030 04 Nov 2015

STIF FUND

393,837.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 393,837.95

393,837.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Nov 20150.154% 31 Dec 2030 05 Nov 2015

STIF FUND

294,154.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 294,154.38

294,154.38

STATE STREET BANK AND TRUST USD/CSW06 Nov 201531 Dec 2030 06 Nov 2015

STIF FUND

248,743.470 0.00100.000000Local1.000000 0.00 0.00 248,743.47
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 248,743.47

STATE STREET BANK AND TRUST USD/CSW09 Nov 201531 Dec 2030 09 Nov 2015

STIF FUND

444,846.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 444,846.78

444,846.78

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Nov 20150.154% 31 Dec 2030 13 Nov 2015

STIF FUND

939,386.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 939,386.08

939,386.08

STATE STREET BANK AND TRUST USD/CSW24 Nov 201531 Dec 2030 24 Nov 2015

STIF FUND

850,212.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 850,212.20

850,212.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Dec 20150.155% 31 Dec 2030 04 Dec 2015

STIF FUND

1,017,926.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,017,926.81

1,017,926.81

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.176% 31 Dec 2030 07 Dec 2015

STIF FUND

771,229.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 771,229.80

771,229.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Dec 20150.182% 31 Dec 2030 08 Dec 2015

STIF FUND

1,351,295.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,351,295.85

1,351,295.85

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Dec 20150.183% 31 Dec 2030 10 Dec 2015

STIF FUND

912,655.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 912,655.90

912,655.90
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SEGALL BRYANT AND HAMILL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Dec 20150.193% 31 Dec 2030 11 Dec 2015

STIF FUND

1,272,415.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,272,415.12

1,272,415.12

STATE STREET BANK AND TRUST USD/CSW14 Dec 201531 Dec 2030 14 Dec 2015

STIF FUND

2,511,238.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,511,238.00

2,511,238.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Dec 20150.182% 31 Dec 2030 16 Dec 2015

STIF FUND

682,711.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 682,711.31

682,711.31

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Dec 20150.182% 31 Dec 2030 17 Dec 2015

STIF FUND

109,389.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 109,389.93

109,389.93

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.180% 31 Dec 2030 21 Dec 2015

STIF FUND

369,105.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 369,105.30

369,105.30

STATE STREET BANK AND TRUST USD/CSW29 Dec 201531 Dec 2030 29 Dec 2015

STIF FUND

325,929.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 325,929.56

325,929.56
86199E9B7 Total

0.00 0.000.00 13,157,681.8313,157,681.830 Local

0.00 0.00 0.00 13,157,681.83Base
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SEGALL BRYANT AND HAMILL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.0013,157,681.830 Local
0.00Base

0.00
0.00

0.00
0.00

13,157,681.83
13,157,681.83

US DOLLAR Total

CASH EQUIVALENTS  Total
13,157,681.830

Base 0.00 0.00 0.00 13,157,681.83

EQUITY
US DOLLAR

NEEDHAM AND COMPANY LLC USD/DTC003881307 ACACIA RESEARCH CORP 06 Oct 2015 0.02COMMON STOCK USD.001 09 Oct 2015

22,843.000 0.009.559900Local1.000000
9.559900 0.00 456.86Base

456.86
4.02
4.02 217,915.92

217,915.92

OPPENHEIMER + CO. INC. USD/DTC07 Oct 2015 0.0213 Oct 2015

22,524.000 0.009.703100Local1.000000
9.703100 0.00 450.48Base

450.48
4.03
4.03 218,098.11

218,098.11

OPPENHEIMER + CO. INC. USD/DTC08 Oct 2015 0.0214 Oct 2015

10,049.000 0.009.756800Local1.000000
9.756800 0.00 200.98Base

200.98
1.81
1.81 97,843.29

97,843.29

OPPENHEIMER + CO. INC. USD/DTC09 Oct 2015 0.0215 Oct 2015

27,307.000 0.009.881000Local1.000000
9.881000 0.00 546.14Base

546.14
4.97
4.97 269,269.36

269,269.36
003881307 Total

1,654.46 14.830.00 803,126.6882,723.000 Local

0.00 1,654.46 14.83 803,126.68Base

PIPER JAFFRAY USD/DTC057665200 BALCHEM CORP 20 Oct 2015 0.03COMMON STOCK USD.066 23 Oct 2015

4,957.000 0.0066.904300Local1.000000
66.904300 0.00 148.71Base

148.71
6.11
6.11 331,489.80

331,489.80

PIPER JAFFRAY USD/DTC21 Oct 2015 0.0326 Oct 2015
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,556.000 0.0066.226100Local1.000000
66.226100 0.00 46.68Base

46.68
1.90
1.90 102,999.23

102,999.23

OPPENHEIMER + CO. INC. USD/DTC22 Oct 2015 0.0327 Oct 2015

917.000 0.0066.217200Local1.000000
66.217200 0.00 27.51Base

27.51
1.12
1.12 60,692.54

60,692.54

KING, CL,& ASSOCIATES, INC USD/DTC30 Dec 2015 0.03OPEN

1,490.000 0.0063.279900Local1.000000
63.279900 0.00 44.70Base

44.70
1.74
1.74 94,240.61

94,240.61
057665200 Total

267.60 10.870.00 589,422.188,920.000 Local

0.00 267.60 10.87 589,422.18Base

RAYMOND JAMES AND ASSOCIATES INC USD/DTC11133B409 BROADSOFT INC 14 Oct 2015 0.03COMMON STOCK 19 Oct 2015

16,515.000 0.0030.892000Local1.000000
30.892000 0.00 495.45Base

495.45
9.39
9.39 509,676.54

509,676.54

NEEDHAM AND COMPANY LLC USD/DTC21 Oct 2015 0.0326 Oct 2015

3,414.000 0.0031.788600Local1.000000
31.788600 0.00 102.42Base

102.42
2.00
2.00 108,421.86

108,421.86

RAYMOND JAMES AND ASSOCIATES INC USD/DTC22 Oct 2015 0.0327 Oct 2015

18,626.000 0.0031.780700Local1.000000
31.780700 0.00 558.78Base

558.78
10.90
10.90 591,377.64

591,377.64

RAYMOND JAMES AND ASSOCIATES INC USD/DTC26 Oct 2015 0.0329 Oct 2015

5,665.000 0.0031.211900Local1.000000
31.211900 0.00 169.95Base

169.95
3.26
3.26 176,642.20

176,642.20

RAYMOND JAMES AND ASSOCIATES INC USD/DTC27 Oct 2015 0.0330 Oct 2015

6,304.000 0.0030.122900Local1.000000
30.122900 0.00 189.12Base

189.12
3.50
3.50 189,702.14

189,702.14

RAYMOND JAMES AND ASSOCIATES INC USD/DTC28 Oct 2015 0.0302 Nov 2015

6,645.000 0.0031.121500Local1.000000 199.35 3.81 206,599.21
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

31.121500 0.00 199.35Base 3.81 206,599.21

RAYMOND JAMES AND ASSOCIATES INC USD/DTC29 Oct 2015 0.0303 Nov 2015

2,058.000 0.0031.748300Local1.000000
31.748300 0.00 61.74Base

61.74
1.21
1.21 65,275.05

65,275.05
11133B409 Total

1,776.81 34.070.00 1,847,694.6459,227.000 Local

0.00 1,776.81 34.07 1,847,694.64Base

KEYBANC CAPITAL MARKETS INC USD/DTC13100M509 CALIX INC 20 Oct 2015 0.02COMMON STOCK 23 Oct 2015

28,229.000 0.008.908000Local1.000000
8.908000 0.00 564.58Base

564.58
4.63
4.63 250,894.72

250,894.72

KEYBANC CAPITAL MARKETS INC USD/DTC22 Oct 2015 0.0227 Oct 2015

28,956.000 0.008.874200Local1.000000
8.874200 0.00 579.12Base

579.12
4.73
4.73 256,377.49

256,377.49

KEYBANC CAPITAL MARKETS INC USD/DTC23 Oct 2015 0.0228 Oct 2015

16,019.000 0.008.913900Local1.000000
8.913900 0.00 320.38Base

320.38
2.63
2.63 142,468.75

142,468.75

KEYBANC CAPITAL MARKETS INC USD/DTC26 Oct 2015 0.0229 Oct 2015

16,540.000 0.009.000300Local1.000000
9.000300 0.00 330.80Base

330.80
2.74
2.74 148,531.42

148,531.42

KEYBANC CAPITAL MARKETS INC USD/DTC27 Oct 2015 0.0230 Oct 2015

2,828.000 0.008.755800Local1.000000
8.755800 0.00 56.56Base

56.56
0.46
0.46 24,704.38

24,704.38

KING, CL,& ASSOCIATES, INC USD/DTC18 Dec 2015 0.0223 Dec 2015

15,000.000 0.007.503900Local1.000000
7.503900 0.00 300.00Base

300.00
2.08
2.08 112,256.42

112,256.42

KING, CL,& ASSOCIATES, INC USD/DTC22 Dec 2015 0.0228 Dec 2015

15,100.000 0.007.639500Local1.000000
7.639500 0.00 302.00Base

302.00
2.13
2.13 115,052.32

115,052.32
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

13100M509 Total

2,453.44 19.400.00 1,050,285.50122,672.000 Local

0.00 2,453.44 19.40 1,050,285.50Base

RAYMOND JAMES AND ASSOCIATES INC USD/DTC168905107 CHILDREN S PLACE INC/THE 04 Dec 2015 0.03COMMON STOCK USD.1 09 Dec 2015

14,171.000 0.0050.547900Local1.000000
50.547900 0.00 425.13Base

425.13
13.19
13.19 715,875.97

715,875.97

KEYBANC CAPITAL MARKETS INC USD/DTC07 Dec 2015 0.0310 Dec 2015

839.000 0.0050.007300Local1.000000
50.007300 0.00 25.17Base

25.17
0.78
0.78 41,930.17

41,930.17

OPPENHEIMER + CO. INC. USD/DTC09 Dec 2015 0.0314 Dec 2015

9,260.000 0.0055.286200Local1.000000
55.286200 0.00 277.80Base

277.80
9.42
9.42 511,662.99

511,662.99
168905107 Total

728.10 23.390.00 1,269,469.1324,270.000 Local

0.00 728.10 23.39 1,269,469.13Base

PIPER JAFFRAY USD/DTC243537107 DECKERS OUTDOOR CORP 30 Oct 2015 0.03COMMON STOCK USD.01 04 Nov 2015

15,490.000 0.0055.078000Local1.000000
55.078000 0.00 464.70Base

464.70
15.70
15.70 852,677.82

852,677.82

KEYBANC CAPITAL MARKETS INC USD/DTC11 Nov 2015 0.0316 Nov 2015

15,490.000 0.0050.036500Local1.000000
50.036500 0.00 464.70Base

464.70
14.27
14.27 774,586.42

774,586.42
243537107 Total

929.40 29.970.00 1,627,264.2430,980.000 Local

0.00 929.40 29.97 1,627,264.24Base

RAYMOND JAMES AND ASSOCIATES INC USD/DTC33582V108 FIRST NIAGARA FINANCIAL GRP 29 Oct 2015 0.02COMMON STOCK USD.01 03 Nov 2015

58,370.000 0.0010.467000Local1.000000
10.467000 0.00 1,167.40Base

1,167.40
11.25
11.25 609,780.14

609,780.14
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Price Interest
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Fail Days
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PIPER JAFFRAY USD/DTC42235N108 HEARTLAND PAYMENT SYSTEMS IN 09 Oct 2015 0.03COMMON STOCK USD.001 15 Oct 2015

11,620.000 0.0066.795400Local1.000000
66.795400 0.00 348.60Base

348.60
14.29
14.29 775,799.66

775,799.66

KING, CL,& ASSOCIATES, INC USD/DTC18 Nov 2015 0.0323 Nov 2015

9,880.000 0.0078.046800Local1.000000
78.046800 0.00 296.40Base

296.40
14.19
14.19 770,791.79

770,791.79
42235N108 Total

645.00 28.480.00 1,546,591.4521,500.000 Local

0.00 645.00 28.48 1,546,591.45Base

RAYMOND JAMES AND ASSOCIATES INC USD/DTC451055107 ICONIX BRAND GROUP INC 27 Oct 2015 0.03COMMON STOCK USD.001 30 Oct 2015

13,125.000 0.0014.663200Local1.000000
14.663200 0.00 393.75Base

393.75
3.55
3.55 192,057.20

192,057.20

RAYMOND JAMES AND ASSOCIATES INC USD/DTC28 Oct 2015 0.0302 Nov 2015

26,155.000 0.0014.641000Local1.000000
14.641000 0.00 784.65Base

784.65
7.05
7.05 382,143.66

382,143.66

RAYMOND JAMES AND ASSOCIATES INC USD/DTC06 Nov 2015 0.0212 Nov 2015

86,200.000 0.007.331500Local1.000000
7.331500 0.00 1,724.00Base

1,724.00
11.63
11.63 630,239.67

630,239.67
451055107 Total

2,902.40 22.230.00 1,204,440.53125,480.000 Local

0.00 2,902.40 22.23 1,204,440.53Base

KEYBANC CAPITAL MARKETS INC USD/DTC45768S105 INNOSPEC INC 05 Nov 2015 0.03COMMON STOCK USD.01 10 Nov 2015

7,568.000 0.0058.599300Local1.000000
58.599300 0.00 227.04Base

227.04
8.17
8.17 443,244.29

443,244.29

KING, CL,& ASSOCIATES, INC USD/DTC01 Dec 2015 0.0304 Dec 2015

8,800.000 0.0058.474600Local1.000000
58.474600 0.00 264.00Base

264.00
9.47
9.47 514,303.01

514,303.01
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Comm Per Shr

KEYBANC CAPITAL MARKETS INC USD/DTC08 Dec 2015 0.0311 Dec 2015

4,551.000 0.0055.751800Local1.000000
55.751800 0.00 136.53Base

136.53
4.67
4.67 253,585.24

253,585.24

KING, CL,& ASSOCIATES, INC USD/DTC09 Dec 2015 0.0314 Dec 2015

1,671.000 0.0055.836600Local1.000000
55.836600 0.00 50.13Base

50.13
1.72
1.72 93,251.11

93,251.11

RAYMOND JAMES AND ASSOCIATES INC USD/DTC10 Dec 2015 0.0315 Dec 2015

10,960.000 0.0056.032200Local1.000000
56.032200 0.00 328.80Base

328.80
11.30
11.30 613,772.81

613,772.81

OPPENHEIMER + CO. INC. USD/DTC10 Dec 2015 0.0315 Dec 2015

11,250.000 0.0055.946800Local1.000000
55.946800 0.00 337.50Base

337.50
11.59
11.59 629,052.41

629,052.41

RAYMOND JAMES AND ASSOCIATES INC USD/DTC16 Dec 2015 0.0321 Dec 2015

12,049.000 0.0056.093300Local1.000000
56.093300 0.00 361.47Base

361.47
12.44
12.44 675,494.26

675,494.26
45768S105 Total

1,705.47 59.360.00 3,222,703.1356,849.000 Local

0.00 1,705.47 59.36 3,222,703.13Base

KING, CL,& ASSOCIATES, INC USD/DTC458118106 INTEGRATED DEVICE TECH INC 30 Nov 2015 0.03COMMON STOCK USD.001 03 Dec 2015

30,860.000 0.0028.214900Local1.000000
28.214900 0.00 925.80Base

925.80
16.03
16.03 869,769.98

869,769.98

KING, CL,& ASSOCIATES, INC USD/DTC500643200 KORN/FERRY INTERNATIONAL 18 Nov 2015 0.03COMMON STOCK USD.01 23 Nov 2015

11,920.000 0.0035.426300Local1.000000
35.426300 0.00 357.60Base

357.60
7.77
7.77 421,916.13

421,916.13

OPPENHEIMER + CO. INC. USD/DTC628464109 MYERS INDUSTRIES INC 05 Oct 2015 0.03COMMON STOCK 08 Oct 2015

2,981.000 0.0014.082300Local1.000000
14.082300 0.00 89.43Base

89.43
0.78
0.78 41,889.13

41,889.13
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

OPPENHEIMER + CO. INC. USD/DTC06 Oct 2015 0.0309 Oct 2015

1,989.000 0.0014.280700Local1.000000
14.280700 0.00 59.67Base

59.67
0.53
0.53 28,344.11

28,344.11

CRAIG - HALLUM USD/DTC07 Oct 2015 0.0313 Oct 2015

3,636.000 0.0014.128200Local1.000000
14.128200 0.00 109.08Base

109.08
0.95
0.95 51,260.11

51,260.11

OPPENHEIMER + CO. INC. USD/DTC08 Oct 2015 0.0314 Oct 2015

10,444.000 0.0014.210100Local1.000000
14.210100 0.00 313.32Base

313.32
2.74
2.74 148,094.22

148,094.22

KEYBANC CAPITAL MARKETS INC USD/DTC09 Oct 2015 0.0315 Oct 2015

6,569.000 0.0014.249300Local1.000000
14.249300 0.00 197.07Base

197.07
1.73
1.73 93,404.85

93,404.85

KEYBANC CAPITAL MARKETS INC USD/DTC12 Oct 2015 0.0315 Oct 2015

1,314.000 0.0014.167800Local1.000000
14.167800 0.00 39.42Base

39.42
0.35
0.35 18,576.72

18,576.72

KEYBANC CAPITAL MARKETS INC USD/DTC13 Oct 2015 0.0316 Oct 2015

894.000 0.0014.204100Local1.000000
14.204100 0.00 26.82Base

26.82
0.24
0.24 12,671.41

12,671.41

OPPENHEIMER + CO. INC. USD/DTC15 Oct 2015 0.0320 Oct 2015

4,183.000 0.0013.860500Local1.000000
13.860500 0.00 125.49Base

125.49
1.07
1.07 57,851.91

57,851.91

OPPENHEIMER + CO. INC. USD/DTC28 Oct 2015 0.0302 Nov 2015

3,238.000 0.0014.658200Local1.000000
14.658200 0.00 97.14Base

97.14
0.88
0.88 47,365.23

47,365.23

RAYMOND JAMES AND ASSOCIATES INC USD/DTC30 Oct 2015 0.0304 Nov 2015

1,882.000 0.0015.556700Local1.000000
15.556700 0.00 56.46Base

56.46
0.54
0.54 29,220.71

29,220.71

KING, CL,& ASSOCIATES, INC USD/DTC25 Nov 2015 0.0301 Dec 2015
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16,600.000 0.0015.006600Local1.000000
15.006600 0.00 498.00Base

498.00
4.59
4.59 248,606.97

248,606.97
628464109 Total

1,611.90 14.400.00 777,285.3753,730.000 Local

0.00 1,611.90 14.40 777,285.37Base

OPPENHEIMER + CO. INC. USD/DTC671044105 OSI SYSTEMS INC 01 Oct 2015 0.03COMMON STOCK 06 Oct 2015

1,913.000 0.0076.241700Local1.000000
76.241700 0.00 57.39Base

57.39
2.69
2.69 145,790.29

145,790.29

OPPENHEIMER + CO. INC. USD/DTC02 Oct 2015 0.0307 Oct 2015

4,897.000 0.0077.709800Local1.000000
77.709800 0.00 146.91Base

146.91
7.01
7.01 380,390.97

380,390.97
671044105 Total

204.30 9.700.00 526,181.266,810.000 Local

0.00 204.30 9.70 526,181.26Base

KING, CL,& ASSOCIATES, INC USD/DTC69840W108 PANERA BREAD COMPANY CLASS A 11 Nov 2015 0.03COMMON STOCK USD.000 16 Nov 2015

3,560.000 0.00175.202200Local1.000000
175.202200 0.00 106.80Base

106.80
11.48
11.48 623,601.55

623,601.55

RAYMOND JAMES AND ASSOCIATES INC USD/DTC73172K104 POLYCOM INC 07 Oct 2015 0.02COMMON STOCK USD.000 13 Oct 2015

61,140.000 0.0011.360500Local1.000000
11.360500 0.00 1,222.80Base

1,222.80
12.79
12.79 693,345.38

693,345.38

KING, CL,& ASSOCIATES, INC USD/DTC779376102 ROVI CORP 10 Dec 2015 0.02COMMON STOCK USD.001 15 Dec 2015

28,970.000 0.0010.653300Local1.000000
10.653300 0.00 579.40Base

579.40
5.68
5.68 308,041.02

308,041.02

JMP SECURITIES USD/DTC22 Dec 2015 0.0228 Dec 2015

29,130.000 0.0011.209000Local1.000000
11.209000 0.00 582.60Base

582.60
6.01
6.01 325,929.56

325,929.56
779376102 Total

1,162.00 11.690.00 633,970.5858,100.000 Local
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SEGALL BRYANT AND HAMILL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 1,162.00 11.69 633,970.58Base

CRAIG - HALLUM USD/DTC871237103 SYKES ENTERPRISES INC 07 Oct 2015 0.03COMMON STOCK USD.01 13 Oct 2015

17,510.000 0.0026.015800Local1.000000
26.015800 0.00 525.30Base

525.30
8.39
8.39 455,002.97

455,002.97

RAYMOND JAMES AND ASSOCIATES INC USD/DTC03 Nov 2015 0.0306 Nov 2015

18,960.000 0.0029.884400Local1.000000
29.884400 0.00 568.80Base

568.80
10.43
10.43 566,028.99

566,028.99

KING, CL,& ASSOCIATES, INC USD/DTC30 Nov 2015 0.0303 Dec 2015

46,670.000 0.0031.373800Local1.000000
31.373800 0.00 1,400.10Base

1,400.10
26.95
26.95 1,462,788.20

1,462,788.20
871237103 Total

2,494.20 45.770.00 2,483,820.1683,140.000 Local

0.00 2,494.20 45.77 2,483,820.16Base

KEYBANC CAPITAL MARKETS INC USD/DTC896215209 TRIMAS CORP 02 Oct 2015 0.03COMMON STOCK USD.01 07 Oct 2015

18,707.000 0.0016.158700Local1.000000
16.158700 0.00 561.21Base

561.21
5.57
5.57 301,714.02

301,714.02

KEYBANC CAPITAL MARKETS INC USD/DTC05 Oct 2015 0.0308 Oct 2015

17,577.000 0.0017.201900Local1.000000
17.201900 0.00 527.31Base

527.31
5.57
5.57 301,824.92

301,824.92

OPPENHEIMER + CO. INC. USD/DTC06 Oct 2015 0.0309 Oct 2015

2,965.000 0.0018.104300Local1.000000
18.104300 0.00 88.95Base

88.95
0.99
0.99 53,589.31

53,589.31

OPPENHEIMER + CO. INC. USD/DTC06 Oct 2015 0.0309 Oct 2015

7,343.000 0.0017.939600Local1.000000
17.939600 0.00 220.29Base

220.29
2.43
2.43 131,507.76

131,507.76

OPPENHEIMER + CO. INC. USD/DTC07 Oct 2015 0.0313 Oct 2015

9,185.000 0.0018.430100Local1.000000
18.430100 0.00 275.55Base

275.55
3.12
3.12 169,001.80

169,001.80
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NHDY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - SEGALL BRYANT & HAMILLSales Report by Report Date
SEGALL BRYANT AND HAMILL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CRAIG - HALLUM USD/DTC07 Oct 2015 0.0313 Oct 2015

17,674.000 0.0018.455200Local1.000000
18.455200 0.00 530.22Base

530.22
6.01
6.01 325,640.97

325,640.97

AVONDALE PARTNERS LLC USD/DTC08 Oct 2015 0.0314 Oct 2015

7,009.000 0.0019.138800Local1.000000
19.138800 0.00 210.27Base

210.27
2.47
2.47 133,931.11

133,931.11
896215209 Total

2,413.80 26.160.00 1,417,209.8980,460.000 Local

0.00 2,413.80 26.16 1,417,209.89Base

KEYBANC CAPITAL MARKETS INC USD/DTC981475106 WORLD FUEL SERVICES CORP 05 Oct 2015 0.03COMMON STOCK USD.01 08 Oct 2015

13,280.000 0.0037.958400Local1.000000
37.958400 0.00 398.40Base

398.40
9.28
9.28 503,679.87

503,679.87

STEPHENS,INC. USD/DTC29 Oct 2015 0.0303 Nov 2015

22,570.000 0.0044.850000Local1.000000
44.850000 0.00 677.10Base

677.10
18.63
18.63 1,011,568.77

1,011,568.77

KING, CL,& ASSOCIATES, INC USD/DTC20 Nov 2015 0.0325 Nov 2015

15,344.000 0.0042.926900Local1.000000
42.926900 0.00 460.32Base

460.32
12.12
12.12 658,197.91

658,197.91

KING, CL,& ASSOCIATES, INC USD/DTC23 Nov 2015 0.0327 Nov 2015

12,631.000 0.0042.754200Local1.000000
42.754200 0.00 378.93Base

378.93
9.94
9.94 539,639.43

539,639.43
981475106 Total

1,914.75 49.970.00 2,713,085.9863,825.000 Local

0.00 1,914.75 49.97 2,713,085.98Base

MERGER NON CASH USD/DTC98235T107 WRIGHT MEDICAL GROUP INC 02 Oct 2015COMMON STOCK USD.01 02 Oct 2015

151,440.000 0.0021.226230Local1.000000
21.226230 0.00 0.00Base

0.00
0.00
0.00 3,214,500.42

3,214,500.42
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NHDY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - SEGALL BRYANT & HAMILLSales Report by Report Date
SEGALL BRYANT AND HAMILL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

SALE OF FRACTIONAL S USD/DTCN96617118 WRIGHT MEDICAL GROUP NV 19 Oct 2015COMMON STOCK 19 Oct 2015

0.496 0.0033.387096Local1.000000
33.387096 0.00 0.00Base

0.00
0.00
0.00 16.56

16.56

0.001,195,976.496 Local
0.00Base

26,644.03
26,644.03

459.61
459.61

28,145,480.88
28,145,480.88

US DOLLAR Total

EQUITY  Total
1,195,976.496

Base 0.00 26,644.03 459.61 28,145,480.88

41,303,162.71459.6126,644.030.00

14,353,658.326

SALES Total

Base
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - WLLM BLAIR AND COMPANYPurchase and Sales by Report Date
WILLIAM BLAIR & COMPANY

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********
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NHEB
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - TEMPLETON INVSNT CNSLPurchase Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

3,253.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,253.32

3,253.32

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Oct 20150.174% 31 Dec 2030 06 Oct 2015

STIF FUND

218,083.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 218,083.92

218,083.92

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Oct 20150.181% 31 Dec 2030 20 Oct 2015

STIF FUND

69,690.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 69,690.24

69,690.24

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.180% 31 Dec 2030 27 Oct 2015

STIF FUND

4,502,223.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,502,223.02

4,502,223.02

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.188% 31 Dec 2030 02 Nov 2015

STIF FUND

3,722.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,722.52

3,722.52

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Nov 20150.184% 31 Dec 2030 10 Nov 2015

STIF FUND

84,928.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 84,928.48

84,928.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Nov 20150.193% 31 Dec 2030 17 Nov 2015

STIF FUND

110,036.200 0.00100.000000Local1.000000 0.00 0.00 110,036.20
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NHEB
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - TEMPLETON INVSNT CNSLPurchase Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 110,036.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Nov 20150.180% 31 Dec 2030 24 Nov 2015

STIF FUND

299,246.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 299,246.20

299,246.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Nov 20150.192% 31 Dec 2030 27 Nov 2015

STIF FUND

70,341.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 70,341.57

70,341.57

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

44,013.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 44,013.20

44,013.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Dec 20150.201% 31 Dec 2030 03 Dec 2015

STIF FUND

43,259.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 43,259.54

43,259.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.210% 31 Dec 2030 07 Dec 2015

STIF FUND

38.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 38.62

38.62

STATE STREET BANK AND TRUST USD/CSW08 Dec 201531 Dec 2030 08 Dec 2015

STIF FUND

72,302.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 72,302.97

72,302.97

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.223% 31 Dec 2030 14 Dec 2015

STIF FUND

3,003,211.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,003,211.21

3,003,211.21
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NHEB
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - TEMPLETON INVSNT CNSLPurchase Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Dec 20150.265% 31 Dec 2030 18 Dec 2015

STIF FUND

837,926.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 837,926.49

837,926.49

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.272% 31 Dec 2030 21 Dec 2015

STIF FUND

789,130.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 789,130.49

789,130.49

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Dec 20150.294% 31 Dec 2030 29 Dec 2015

STIF FUND

32,942.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 32,942.96

32,942.96
86199E9B7 Total

0.00 0.000.00 10,184,350.9510,184,350.950 Local

0.00 0.00 0.00 10,184,350.95Base

0.0010,184,350.950 Local
0.00Base

0.00
0.00

0.00
0.00

10,184,350.95
10,184,350.95

US DOLLAR Total

CASH EQUIVALENTS  Total
10,184,350.950

Base 0.00 0.00 0.00 10,184,350.95

EQUITY
EURO CURRENCY

SPAIN

AUTREPAT-RTS ISSUED EUR/ES5BD4DR5909 TELEFONICA SA 18 Nov 2015RIGHT 18 Nov 2015

192,586.000 0.000.345000Local0.939232
0.367321 0.00 0.00Base

0.00
0.00
0.00 66,442.17

70,740.97
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NHEB
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - TEMPLETON INVSNT CNSLPurchase Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

66,442.170.000.000.00192,586.000 Local
SPAIN Total

70,740.970.000.000.00Base

0.00192,586.000 Local
0.00Base

0.00
0.00

0.00
0.00

66,442.17
70,740.97

EURO CURRENCY Total

HONG KONG DOLLAR

RIGHTS ISSUE (NON CASH) HKD/HK1927LKN903 GCL POLY ENERGY HOLDINGS LTD 29 Dec 2015EXP 20JAN16 OPEN

3,367,600.000 0.000.000000Local7.750900
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) HKD/HK129 Dec 2015

3,367,600.000 0.000.000000Local7.750100
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) HKD/HK129 Dec 2015 CANCEL

-3,367,600.000 0.000.000000Local7.750100
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
927LKN903 Total

0.00 0.000.00 0.003,367,600.000 Local

0.00 0.00 0.00 0.00Base

UBS SECURITIES ASIA LTD HKD/HK1B1TL3R908 HAIER ELECTRONICS GROUP CO 09 Dec 2015COMMON STOCK HKD.1 11 Dec 2015

24,900.000 0.0014.447500Local7.750450
1.864085 0.00 92.83Base

719.49
50.02

387.70 360,849.94
46,558.58

UBS SECURITIES ASIA LTD HKD/HK110 Dec 2015 14 Dec 2015

16,200.000 0.0014.530000Local7.750400
1.874742 0.00 60.74Base

470.77
32.79

254.13 236,110.90
30,464.35

CS FIRST BOSTON (HONG KONG) LIMITED HKD/HK111 Dec 2015 15 Dec 2015

21,600.000 0.0014.323600Local7.750550
1.848075 0.00 79.84Base

618.78
43.07

333.82 310,342.36
40,041.33
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NHEB
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - TEMPLETON INVSNT CNSLPurchase Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS SECURITIES ASIA LTD HKD/HK111 Dec 2015 15 Dec 2015

10,800.000 0.0014.375900Local7.750550
1.854823 0.00 40.06Base

310.52
21.67

167.95 155,738.19
20,093.82

UBS SECURITIES ASIA LTD HKD/HK114 Dec 2015 16 Dec 2015

11,200.000 0.0014.175400Local7.750650
1.828930 0.00 40.97Base

317.53
22.09

171.23 159,253.24
20,547.08

UBS SECURITIES ASIA LTD HKD/HK115 Dec 2015 17 Dec 2015

5,400.000 0.0014.411200Local7.750400
1.859414 0.00 20.08Base

155.64
10.83
83.99 78,060.11

10,071.75

UBS SECURITIES ASIA LTD HKD/HK116 Dec 2015 18 Dec 2015

2,700.000 0.0014.567500Local7.750350
1.879593 0.00 10.15Base

78.66
5.55

43.03 39,453.94
5,090.60

UBS SECURITIES ASIA LTD HKD/HK117 Dec 2015 21 Dec 2015

5,400.000 0.0014.565100Local7.751900
1.878907 0.00 20.29Base

157.30
10.97
85.05 78,893.89

10,177.36

UBS SECURITIES ASIA LTD HKD/HK118 Dec 2015 22 Dec 2015

10,800.000 0.0014.479300Local7.752650
1.867658 0.00 40.34Base

312.75
21.80

169.04 156,858.23
20,232.85

BNP PARIBAS SECURITIES SERVICES HKD/HK118 Dec 2015 22 Dec 2015

8,100.000 0.0014.450000Local7.752650
1.863879 0.00 15.10Base

117.05
16.38

127.01 117,289.06
15,128.90

INSTINET PACIFIC LIMITED HKD/HK121 Dec 2015 23 Dec 2015

10,800.000 0.0014.627700Local7.752450
1.886849 0.00 40.76Base

315.96
21.95

170.17 158,465.29
20,440.67

GOLDMAN SACHS + CO HKD/HK121 Dec 2015 23 Dec 2015

2,700.000 0.0014.600000Local7.752450
1.883276 0.00 10.17Base

78.84
5.55

43.03 39,541.87
5,100.56

UBS SECURITIES ASIA LTD HKD/HK124 Dec 2015 29 Dec 2015
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NHEB
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - TEMPLETON INVSNT CNSLPurchase Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

5,200.000 0.0015.463500Local7.751350
1.994943 0.00 20.75Base

160.82
11.25
87.19 80,658.21

10,405.70

UBS SECURITIES ASIA LTD HKD/HK123 Dec 2015 29 Dec 2015

2,600.000 0.0015.457500Local7.750250
1.994452 0.00 10.37Base

80.38
5.69

44.10 40,313.98
5,201.64

UBS SECURITIES ASIA LTD HKD/HK128 Dec 2015 30 Dec 2015

5,200.000 0.0015.244000Local7.750950
1.966727 0.00 20.45Base

158.54
11.11
86.10 79,513.44

10,258.54

UBS SECURITIES ASIA LTD HKD/HK130 Dec 2015 OPEN

7,800.000 0.0015.337200Local7.750900
1.978764 0.00 30.87Base

239.26
16.67

129.21 119,998.63
15,481.90

B1TL3R908 Total

4,292.29 2,382.750.00 2,211,341.28151,400.000 Local

0.00 553.77 307.39 285,295.63Base

DEUTSCHE SECURITIES ASIA LIMITED HKD/HK1BW9P81905 CK HUTCHISON HOLDINGS LTD 09 Dec 2015 0.01COMMON STOCK HKD1.0 11 Dec 2015

388,000.000 0.00101.697400Local7.750450
13.121483 0.00 5,600.25Base

43,404.45
5,483.21

42,497.31 39,544,492.96
5,102,218.96

0.003,907,000.000 Local
0.00Base

47,696.74
6,154.02

44,880.06
5,790.60

41,755,834.24
5,387,514.59

HONG KONG DOLLAR Total

JAPANESE YEN

JP MORGAN SECURITIES PLC JPY/JP5619170004 CHIYODA CORP 23 Oct 2015 0.01COMMON STOCK 28 Oct 2015

130,000.000 0.00947.939200Local121.135000
7.825477 0.00 1,220.78Base

147,879.00
0.00
0.00 123,379,975.00

1,018,532.84

MERRILL LYNCH JAPAN INCORPORATED JPY/JP523 Oct 2015 0.01

35,000.000 0.00951.228600Local121.135000
7.852632 0.00 329.81Base

39,952.00
0.00
0.00 33,332,953.00

275,171.94

MERRILL LYNCH JAPAN INCORPORATED JPY/JP523 Oct 2015 0.01CANCEL
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NHEB
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - TEMPLETON INVSNT CNSLPurchase Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

-35,000.000 0.00951.228600Local121.135000
7.852632 0.00 -329.81Base

-39,952.00
0.00
0.00 -33,332,953.00

-275,171.94

MERRILL LYNCH PIERCE FENNER AND S JPY/JP523 Oct 2015 0.0128 Oct 2015

35,000.000 0.00951.228600Local121.195000
7.848745 0.00 329.65Base

39,952.00
0.00
0.00 33,332,953.00

275,035.71
619170004 Total

187,831.00 0.000.00 156,712,928.00165,000.000 Local

0.00 1,550.43 0.00 1,293,568.55Base

JP MORGAN SECURITIES PLC JPY/JP5647346006 JGC CORP 23 Oct 2015 0.02COMMON STOCK 28 Oct 2015

82,000.000 0.001,953.876805Local121.135000
16.129746 0.00 1,587.16Base

192,261.00
0.00
0.00 160,410,159.00

1,324,226.35

GOLDMAN SACHS INTERNATIONAL JPY/JP5649374006 KIRIN HOLDINGS CO LTD 23 Oct 2015 0.01COMMON STOCK 28 Oct 2015

325,200.000 0.001,719.273401Local121.135000
14.193036 0.00 4,615.58Base

559,108.00
0.00
0.00 559,666,818.00

4,620,190.84

MERRILL LYNCH JAPAN INCORPORATED JPY/JP523 Oct 2015 0.02

48,400.000 0.001,721.350992Local121.135000
14.210187 0.00 825.33Base

99,976.00
0.00
0.00 83,413,364.00

688,598.37

MERRILL LYNCH JAPAN INCORPORATED JPY/JP523 Oct 2015 0.02CANCEL

-48,400.000 0.001,721.350992Local121.135000
14.210187 0.00 -825.33Base

-99,976.00
0.00
0.00 -83,413,364.00

-688,598.37

MERRILL LYNCH PIERCE FENNER AND S JPY/JP523 Oct 2015 0.0228 Oct 2015

48,400.000 0.001,721.350992Local121.195000
14.203152 0.00 824.92Base

99,976.00
0.00
0.00 83,413,364.00

688,257.47
649374006 Total

659,084.00 0.000.00 643,080,182.00373,600.000 Local

0.00 5,440.50 0.00 5,308,448.31Base

JP MORGAN SECURITIES PLC JPY/JP5656302908 SUMITOMO MITSUI FINANCIAL GR 23 Oct 2015 0.05COMMON STOCK 28 Oct 2015

38,600.000 0.004,855.000000Local121.135000 224,884.00 0.00 187,627,884.00
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NHEB
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - TEMPLETON INVSNT CNSLPurchase Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

40.079250 0.00 1,856.47Base 0.00 1,548,915.54

0.00659,200.000 Local
0.00Base

1,264,060.00
10,434.56

0.00
0.00

1,147,831,153.00
9,475,158.75

JAPANESE YEN Total

NORWEGIAN KRONE

BNY CONVERGEX EXECUTION SOLUTIONS L NOK/NO3525824900 SUBSEA 7 SA 09 Dec 2015 0.01COMMON STOCK USD2. 11 Dec 2015

137,460.000 0.0064.098300Local8.676850
7.387278 0.00 710.82Base

6,167.67
0.00
0.00 8,817,119.99

1,016,166.00

0.00137,460.000 Local
0.00Base

6,167.67
710.82

0.00
0.00

8,817,119.99
1,016,166.00

NORWEGIAN KRONE Total

POUND STERLING

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB040828907 STANDARD CHARTERED PLC 09 Dec 2015 0.01COMMON STOCK USD.5 11 Dec 2015

131,260.000 0.005.195600Local0.658935
7.884844 0.00 724.47Base

477.38
5,176.34
3,410.87 685,862.71

1,040,865.50

NEW TO ORD NON CASH GBP/GBB11 Dec 2015 11 Dec 2015

138,274.000 0.004.650000Local0.658935
7.056842 0.00 0.00Base

0.00
0.00
0.00 642,974.10

975,777.73
040828907 Total

477.38 3,410.870.00 1,328,836.81269,534.000 Local

0.00 724.47 5,176.34 2,016,643.23Base

RIGHTS ISSUE (NON CASH) GBP/GBBBYZXCH905 STANDARD CHARTERED PLC 23 Nov 2015RIGHTS 20151210 23 Nov 2015

138,274.000 0.000.000000Local0.657938
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS EXERCISED GBP/GBBBYZXF0909 STANDARD CHARTERED PLC 10 Dec 2015COMMON STOCK 10 Dec 2015

138,274.000 0.004.650000Local0.658935
7.056842 0.00 0.00Base

0.00
0.00
0.00 642,974.10

975,777.73
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NHEB
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - TEMPLETON INVSNT CNSLPurchase Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00546,082.000 Local
0.00Base

477.38
724.47

3,410.87
5,176.34

1,971,810.91
2,992,420.96

POUND STERLING Total

SINGAPORE DOLLAR

HONGKONG AND SHANGHAI BANKING CORP SGD/SG3691678007 UNITED OVERSEAS BANK LTD 23 Oct 2015 0.03COMMON STOCK 28 Oct 2015

105,600.000 0.0020.474800Local1.395500
14.672017 0.00 3,098.73Base

4,324.28
619.75
864.86 2,167,328.02

1,553,083.50

MERRILL LYNCH INTERNATIONAL SGD/SG323 Oct 2015 0.0328 Oct 2015

36,000.000 0.0020.489400Local1.395500
14.682479 0.00 1,057.14Base

1,475.24
171.79
239.73 739,333.37

529,798.19

MERRILL LYNCH (SINGAPORE) PTE LTD SGD/SG326 Oct 2015 0.03

37,000.000 0.0020.690000Local1.391800
14.865642 0.00 1,100.06Base

1,531.06
178.76
248.80 767,309.86

551,307.56

MERRILL LYNCH (SINGAPORE) PTE LTD SGD/SG326 Oct 2015 0.03CANCEL

-37,000.000 0.0020.690000Local1.391800
14.865642 0.00 -1,100.06Base

-1,531.06
-178.76
-248.80 -767,309.86

-551,307.56

MERRILL LYNCH PIERCE FENNER AND S SGD/SG326 Oct 2015 0.0329 Oct 2015

37,000.000 0.0020.690000Local1.391800
14.865642 0.00 1,100.06Base

1,531.06
178.76
248.80 767,309.86

551,307.56
691678007 Total

7,330.58 1,353.390.00 3,673,971.25178,600.000 Local

0.00 5,255.93 970.30 2,634,189.25Base

0.00178,600.000 Local
0.00Base

7,330.58
5,255.93

1,353.39
970.30

3,673,971.25
2,634,189.25

SINGAPORE DOLLAR Total

SWISS FRANC

RIGHTS EXERCISED CHF/CH1717158901 CREDIT SUISSE GROUP AG REG 03 Dec 2015COMMON STOCK CHF.04 04 Dec 2015

47,784.000 0.0018.000000Local1.028850 0.00 0.00 860,112.00
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FUND:
View Date:to January 19, 2016

ISBI - TEMPLETON INVSNT CNSLPurchase Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

17.495262 0.00 0.00Base 0.00 835,993.60

RIGHTS ISSUE (NON CASH) CHF/CH4ACI0HPWK2 CREDIT SUISSE GROUP AG 23 Nov 2015RIGHT 25 Nov 2015

310,596.000 0.000.000000Local1.018350
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

0.00358,380.000 Local
0.00Base

0.00
0.00

0.00
0.00

860,112.00
835,993.60

SWISS FRANC Total

US DOLLAR

J P MORGAN SECURITIES INC USD/EUR74762X308 QUANTA COMPUTER INC GDR 144A 10 Dec 2015GDR

191,400.000 0.008.290500Local1.000000
8.290500 0.00 0.00Base

0.00
0.00
0.00 1,586,801.70

1,586,801.70

J P MORGAN SECURITIES INC USD/EUR10 Dec 2015 CANCEL

-191,400.000 0.008.290500Local1.000000
8.290500 0.00 0.00Base

0.00
0.00
0.00 -1,586,801.70

-1,586,801.70

J P MORGAN SECURITIES INC USD/EUR11 Dec 2015

108,700.000 0.008.184300Local1.000000
8.184300 0.00 0.00Base

0.00
0.00
0.00 889,633.41

889,633.41

J P MORGAN SECURITIES INC USD/EUR11 Dec 2015 CANCEL

-108,700.000 0.008.184300Local1.000000
8.184300 0.00 0.00Base

0.00
0.00
0.00 -889,633.41

-889,633.41

J P MORGAN SECURITIES INC USD/EUR10 Dec 2015 14 Dec 2015

191,400.000 0.008.290500Local1.000000
8.290500 0.00 0.00Base

0.00
0.00
0.00 1,586,801.70

1,586,801.70

J P MORGAN SECURITIES INC USD/EUR11 Dec 2015 15 Dec 2015

108,700.000 0.008.184300Local1.000000
8.184300 0.00 0.00Base

0.00
0.00
0.00 889,633.41

889,633.41
74762X308 Total

0.00 0.000.00 2,476,435.11300,100.000 Local
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FUND:
View Date:to January 19, 2016

ISBI - TEMPLETON INVSNT CNSLPurchase Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.00 0.00 2,476,435.11Base

PERSHING LLC USD/DTC881624209 TEVA PHARMACEUTICAL SP ADR 22 Oct 2015 0.02ADR 27 Oct 2015

17,501.000 0.0055.875400Local1.000000
55.875400 0.00 306.27Base

306.27
0.00
0.00 978,181.65

978,181.65

CONVERSION NON CASH USD/IT4976HMJ909 SORIN 13 Oct 2015DTC ELECTION 13 Oct 2015

2,073,932.000 0.002.354006Local1.000000
2.354006 0.00 0.00Base

0.00
0.00
0.00 4,882,048.86

4,882,048.86

EXCHANGE OFFER (NON CASH) USD/DTCG5509L101 LIVANOVA PLC 19 Oct 2015COMMON STOCK GBP1.0 19 Oct 2015

97,889.000 0.0049.873314Local1.000000
49.873314 0.00 0.00Base

0.00
0.00
0.00 4,882,048.86

4,882,048.86

0.002,489,422.000 Local
0.00Base

306.27
306.27

0.00
0.00

13,218,714.48
13,218,714.48

US DOLLAR Total

EQUITY  Total
8,468,730.000

Base 0.00 23,586.07 11,937.24 35,630,898.60

45,815,249.5511,937.2423,586.070.00

18,653,080.950

PURCHASE Total

Base
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - TEMPLETON INVSNT CNSLSales Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Oct 20150.124% 31 Dec 2030 29 Oct 2015

STIF FUND

12,105,791.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,105,791.90

12,105,791.90

STATE STREET BANK AND TRUST USD/CSW03 Nov 201531 Dec 2030 03 Nov 2015

STIF FUND

89.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 89.53

89.53

STATE STREET BANK AND TRUST USD/CSW04 Dec 201531 Dec 2030 04 Dec 2015

STIF FUND

844,737.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 844,737.77

844,737.77

STATE STREET BANK AND TRUST USD/CSW10 Dec 201531 Dec 2030 10 Dec 2015

STIF FUND

972,871.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 972,871.25

972,871.25

STATE STREET BANK AND TRUST USD/CSW11 Dec 201531 Dec 2030 11 Dec 2015

STIF FUND

7,204,459.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,204,459.07

7,204,459.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Dec 20150.163% 31 Dec 2030 15 Dec 2015

STIF FUND

2,513,654.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,513,654.39

2,513,654.39

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Dec 20150.171% 31 Dec 2030 16 Dec 2015

STIF FUND

20,548.330 0.00100.000000Local1.000000 0.00 0.00 20,548.33
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NHEB
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - TEMPLETON INVSNT CNSLSales Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 20,548.33

STATE STREET BANK AND TRUST USD/CSW17 Dec 201531 Dec 2030 17 Dec 2015

STIF FUND

10,049.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,049.19

10,049.19

STATE STREET BANK AND TRUST USD/CSW22 Dec 201531 Dec 2030 22 Dec 2015

STIF FUND

35,364.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 35,364.72

35,364.72

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Dec 20150.166% 31 Dec 2030 23 Dec 2015

STIF FUND

25,541.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,541.01

25,541.01

STATE STREET BANK AND TRUST USD/CSW30 Dec 201531 Dec 2030 30 Dec 2015

STIF FUND

10,258.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,258.74

10,258.74
86199E9B7 Total

0.00 0.000.00 23,743,365.9023,743,365.900 Local

0.00 0.00 0.00 23,743,365.90Base

0.0023,743,365.900 Local
0.00Base

0.00
0.00

0.00
0.00

23,743,365.90
23,743,365.90

US DOLLAR Total

CASH EQUIVALENTS  Total
23,743,365.900

Base 0.00 0.00 0.00 23,743,365.90

EQUITY
EURO CURRENCY
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ISBI - TEMPLETON INVSNT CNSLSales Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

FRANCE

GOLDMAN SACHS + CO EUR/FR4567173901 SANOFI 23 Oct 2015 0.15COMMON STOCK EUR2. 27 Oct 2015

21,110.000 0.0090.237600Local0.906413
99.554618 0.00 3,152.39Base

2,857.37
0.00
0.00 1,902,058.37

2,098,445.60

1,902,058.370.002,857.370.0021,110.000 Local
FRANCE Total

2,098,445.600.003,152.390.00Base

ITALY

CONVERSION NON CASH USD/IT4774470900 SORIN SPA 13 Oct 2015COMMON STOCK EUR1.0 13 Oct 2015

2,073,932.000 0.001.835661Local0.779803
2.354005 0.00 0.00Base

0.00
0.00
0.00 3,807,037.83

4,882,048.86

3,807,037.830.000.000.002,073,932.000 Local
ITALY Total

4,882,048.860.000.000.00Base

SPAIN

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES5BD4DR5909 TELEFONICA SA 23 Nov 2015RIGHT 26 Nov 2015

192,586.000 0.000.344000Local0.943263
0.364692 0.00 49.16Base

46.37
0.00
0.00 66,203.21

70,185.31

66,203.210.0046.370.00192,586.000 Local
SPAIN Total

70,185.310.0049.160.00Base

0.002,287,628.000 Local
0.00Base

2,903.74
3,201.55

0.00
0.00

5,775,299.41
7,050,679.77

EURO CURRENCY Total

JAPANESE YEN

FIG LLC JPY/JP5690030002 MAZDA MOTOR CORP 09 Dec 2015 0.02COMMON STOCK

128,900.000 0.002,514.970497Local122.090000
20.599316 0.00 3,186.31Base

389,016.00
0.00
0.00 323,790,681.00

2,652,065.53
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ISBI - TEMPLETON INVSNT CNSLSales Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

FIG LLC JPY/JP509 Dec 2015 0.02CANCEL

-128,900.000 0.002,514.970497Local122.090000
20.599316 0.00 -3,186.31Base

-389,016.00
0.00
0.00 -323,790,681.00

-2,652,065.53

MERRILL LYNCH PIERCE FENNER AND S JPY/JP509 Dec 2015 0.0214 Dec 2015

128,900.000 0.002,514.970497Local121.865000
20.637349 0.00 3,192.19Base

389,016.00
0.00
0.00 323,790,681.00

2,656,962.06
690030002 Total

389,016.00 0.000.00 323,790,681.00128,900.000 Local

0.00 3,192.19 0.00 2,656,962.06Base

FIG LLC JPY/JP5698569902 UNIPRES CORP 09 Dec 2015 0.03COMMON STOCK

15,000.000 0.002,949.420000Local122.090000
24.157752 0.00 434.84Base

53,090.00
0.00
0.00 44,188,210.00

361,931.44

FIG LLC JPY/JP509 Dec 2015 0.03CANCEL

-15,000.000 0.002,949.420000Local122.090000
24.157752 0.00 -434.84Base

-53,090.00
0.00
0.00 -44,188,210.00

-361,931.44

MERRILL LYNCH PIERCE FENNER AND S JPY/JP509 Dec 2015 0.0314 Dec 2015

15,000.000 0.002,949.420000Local121.865000
24.202355 0.00 435.65Base

53,090.00
0.00
0.00 44,188,210.00

362,599.68

FIG LLC JPY/JP515 Dec 2015 0.03

37,600.000 0.002,732.523910Local121.725000
22.448338 0.00 1,012.87Base

123,291.00
0.00
0.00 102,619,608.00

843,044.63

FIG LLC JPY/JP515 Dec 2015 0.03CANCEL

-37,600.000 0.002,732.523910Local121.725000
22.448338 0.00 -1,012.87Base

-123,291.00
0.00
0.00 -102,619,608.00

-843,044.63

FIG LLC JPY/JP516 Dec 2015 0.03

35,600.000 0.002,738.544888Local121.825000
22.479334 0.00 960.32Base

116,991.00
0.00
0.00 97,375,207.00

799,303.98

FIG LLC JPY/JP516 Dec 2015 0.03CANCEL
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TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

-35,600.000 0.002,738.544888Local121.825000
22.479334 0.00 -960.32Base

-116,991.00
0.00
0.00 -97,375,207.00

-799,303.98

MERRILL LYNCH PIERCE FENNER AND S JPY/JP515 Dec 2015 0.0318 Dec 2015

37,600.000 0.002,732.523910Local121.665000
22.459408 0.00 1,013.36Base

123,291.00
0.00
0.00 102,619,608.00

843,460.39

MERRILL LYNCH PIERCE FENNER AND S JPY/JP516 Dec 2015 0.0321 Dec 2015

35,600.000 0.002,738.544888Local121.875000
22.470112 0.00 959.93Base

116,991.00
0.00
0.00 97,375,207.00

798,976.06
698569902 Total

293,372.00 0.000.00 244,183,025.0088,200.000 Local

0.00 2,408.94 0.00 2,005,036.13Base

0.00217,100.000 Local
0.00Base

682,388.00
5,601.13

0.00
0.00

567,973,706.00
4,661,998.19

JAPANESE YEN Total

POUND STERLING

RIGHTS EXERCISED GBP/GBBBYZXCH905 STANDARD CHARTERED PLC 10 Dec 2015RIGHTS 20151210 10 Dec 2015

138,274.000 0.000.000000Local0.658935
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

NEW TO ORD NON CASH GBP/GBBBYZXF0909 STANDARD CHARTERED PLC 11 Dec 2015COMMON STOCK 11 Dec 2015

138,274.000 0.004.650000Local0.658935
7.056842 0.00 0.00Base

0.00
0.00
0.00 642,974.10

975,777.73

0.00276,548.000 Local
0.00Base

0.00
0.00

0.00
0.00

642,974.10
975,777.73

POUND STERLING Total

SWISS FRANC

SOCIETE GENERALE LONDON BRANCH CHF/CH4710306903 NOVARTIS AG REG 23 Oct 2015 0.05COMMON STOCK CHF.5 27 Oct 2015

14,530.000 0.0089.842700Local0.976400
92.014236 0.00 668.49Base

652.71
0.00
0.00 1,304,761.72

1,336,298.36

Books Closed Prepared by State StreetPage 218



NHEB
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - TEMPLETON INVSNT CNSLSales Report by Report Date
TEMPLETON INV COUNSEL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4711038901 ROCHE HOLDING AG GENUSSCHEIN 23 Oct 2015 0.29COMMON STOCK 27 Oct 2015

9,140.000 0.00261.515500Local0.976850
267.713057 0.00 2,691.58Base

2,629.27
0.00
0.00 2,387,622.40

2,444,205.76

RIGHTS EXERCISED CHF/CH1ACI0HPWK2 CREDIT SUISSE GROUP AG 03 Dec 2015 4RIGHT 08 Dec 2015

310,596.000 0.000.000000Local1.028850
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

0.00334,266.000 Local
0.00Base

3,281.98
3,360.07

0.00
0.00

3,692,384.12
3,780,504.12

SWISS FRANC Total

US DOLLAR

EXCHANGE OFFER (NON CASH) USD/IT4976HMJ909 SORIN 19 Oct 2015 3DTC ELECTION 22 Oct 2015

2,073,932.000 0.002.354006Local1.000000
2.354006 0.00 0.00Base

0.00
0.00
0.00 4,882,048.86

4,882,048.86

0.002,073,932.000 Local
0.00Base

0.00
0.00

0.00
0.00

4,882,048.86
4,882,048.86

US DOLLAR Total

EQUITY  Total
5,189,474.000

Base 0.00 12,162.75 0.00 21,351,008.67

45,094,374.570.0012,162.750.00

28,932,839.900

SALES Total

Base
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NHEF
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI CLIENT MANAGEDPurchase and Sales by Report Date
ISBI CLIENT MANAGED

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********
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FUND:
View Date:to January 19, 2016

ISBI - GLOBEFLEX CAPITALPurchase and Sales by Report Date
GLOBEFLEX CAPITAL

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********
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NHEH
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA INTL SMALL CAPPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

320.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 320.02

320.02

STATE STREET BANK AND TRUST USD/CSW02 Oct 201531 Dec 2030 02 Oct 2015

STIF FUND

782,167.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 782,167.54

782,167.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Oct 20150.187% 31 Dec 2030 19 Oct 2015

STIF FUND

455,360.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 455,360.00

455,360.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Oct 20150.185% 31 Dec 2030 29 Oct 2015

STIF FUND

521,932.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 521,932.27

521,932.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.189% 31 Dec 2030 30 Oct 2015

STIF FUND

28,638.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,638.77

28,638.77

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Nov 20150.189% 31 Dec 2030 03 Nov 2015

STIF FUND

130,558.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 130,558.68

130,558.68

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Nov 20150.187% 31 Dec 2030 04 Nov 2015

STIF FUND

9,042.930 0.00100.000000Local1.000000 0.00 0.00 9,042.93
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December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA INTL SMALL CAPPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 9,042.93

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Nov 20150.189% 31 Dec 2030 05 Nov 2015

STIF FUND

52,835.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 52,835.43

52,835.43

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

398.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 398.05

398.05

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.224% 31 Dec 2030 14 Dec 2015

STIF FUND

182,121.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 182,121.52

182,121.52

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Dec 20150.228% 31 Dec 2030 16 Dec 2015

STIF FUND

643,954.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 643,954.18

643,954.18

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Dec 20150.289% 31 Dec 2030 22 Dec 2015

STIF FUND

2,551,479.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,551,479.30

2,551,479.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Dec 20150.282% 31 Dec 2030 24 Dec 2015

STIF FUND

30.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30.00

30.00

STATE STREET BANK AND TRUST USD/CSW29 Dec 201531 Dec 2030 29 Dec 2015

STIF FUND

36,802.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 36,802.26

36,802.26
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FUND:
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SSGA INTL SMALL CAPPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20150.295% 31 Dec 2030 30 Dec 2015

STIF FUND

69,728.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 69,728.39

69,728.39
86199E9B7 Total

0.00 0.000.00 5,465,369.345,465,369.340 Local

0.00 0.00 0.00 5,465,369.34Base

0.005,465,369.340 Local
0.00Base

0.00
0.00

0.00
0.00

5,465,369.34
5,465,369.34

US DOLLAR Total

CASH EQUIVALENTS  Total
5,465,369.340

Base 0.00 0.00 0.00 5,465,369.34

EQUITY
AUSTRALIAN DOLLAR

DEUTSCHE BANK SECURITIES INC AUD/AU8602420002 AMALGAMATED HOLDINGS LTD 09 Dec 2015 0.01COMMON STOCK 14 Dec 2015

6,109.000 0.0015.476900Local1.384275
11.180510 0.00 68.30Base

94.55
0.00
0.00 94,642.93

68,370.03

UBS WARBURG AUSTRALIA EQUITIES AUD/AU810 Dec 2015 0.0115 Dec 2015

3,728.000 0.0015.248800Local1.370426
11.127051 0.00 41.48Base

56.85
0.00
0.00 56,904.38

41,523.13
602420002 Total

151.40 0.000.00 151,547.319,837.000 Local

0.00 109.78 0.00 109,893.16Base

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8626072904 SELECT HARVESTS LTD 23 Oct 2015COMMON STOCK 28 Oct 2015

11,865.000 0.0010.857400Local1.383796
7.846099 0.00 37.24Base

51.53
0.00
0.00 128,874.58

93,131.20
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FUND:
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SSGA INTL SMALL CAPPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS WARBURG AUSTRALIA EQUITIES AUD/AU826 Oct 2015 0.0129 Oct 2015

10,390.000 0.0010.934400Local1.377410
7.938377 0.00 82.48Base

113.61
0.00
0.00 113,722.03

82,562.22

UBS WARBURG AUSTRALIA EQUITIES AUD/AU827 Oct 2015 0.0130 Oct 2015

15,015.000 0.0010.743700Local1.382743
7.769846 0.00 116.67Base

161.32
0.00
0.00 161,477.98

116,780.91
626072904 Total

326.46 0.000.00 404,074.5937,270.000 Local

0.00 236.39 0.00 292,474.33Base

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8628600900 SIRTEX MEDICAL LTD 23 Oct 2015 0.01COMMON STOCK 28 Oct 2015

12,774.000 0.0033.484600Local1.383796
24.197642 0.00 123.64Base

171.09
0.00
0.00 427,903.37

309,224.31

ITG AUSTRALIA LTD. AUD/AU809 Dec 2015 0.0114 Dec 2015

17,178.000 0.0038.560400Local1.384275
27.856026 0.00 191.41Base

264.96
0.00
0.00 662,655.51

478,702.22
628600900 Total

436.05 0.000.00 1,090,558.8829,952.000 Local

0.00 315.05 0.00 787,926.53Base

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8630241909 TECHNOLOGY ONE LTD 23 Oct 2015COMMON STOCK 28 Oct 2015

81,386.000 0.003.780700Local1.383796
2.732122 0.00 222.36Base

307.70
0.00
0.00 308,003.75

222,578.87

UBS WARBURG AUSTRALIA EQUITIES AUD/AU826 Oct 2015 29 Oct 2015

139,913.000 0.003.797100Local1.377410
2.756696 0.00 385.69Base

531.26
0.00
0.00 531,794.91

386,083.24
630241909 Total

838.96 0.000.00 839,798.66221,299.000 Local

0.00 608.05 0.00 608,662.11Base
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FUND:
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SSGA INTL SMALL CAPPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8631707007 ST BARBARA LTD 23 Oct 2015COMMON STOCK 28 Oct 2015

192,847.000 0.001.444100Local1.383796
1.043579 0.00 80.50Base

111.40
0.00
0.00 278,601.75

201,331.52

UBS WARBURG AUSTRALIA EQUITIES AUD/AU826 Oct 2015 29 Oct 2015

12,207.000 0.001.449900Local1.377410
1.052628 0.00 12.85Base

17.70
0.00
0.00 17,716.63

12,862.28
631707007 Total

129.10 0.000.00 296,318.38205,054.000 Local

0.00 93.35 0.00 214,193.80Base

DEUTSCHE BANK SECURITIES INC AUD/AU8646557900 DOWNER EDI LTD 09 Dec 2015COMMON STOCK 14 Dec 2015

337,970.000 0.003.391800Local1.384275
2.450236 0.00 828.11Base

1,146.33
0.00
0.00 1,147,472.98

828,934.27

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8656570900 ABACUS PROPERTY GROUP 23 Oct 2015REIT 28 Oct 2015

39,336.000 0.003.230000Local1.383796
2.334159 0.00 36.73Base

50.82
0.00
0.00 127,106.10

91,853.21

UBS WARBURG AUSTRALIA EQUITIES AUD/AU826 Oct 2015 29 Oct 2015

30,596.000 0.003.247700Local1.377410
2.357831 0.00 72.14Base

99.37
0.00
0.00 99,466.00

72,212.34

UBS WARBURG AUSTRALIA EQUITIES AUD/AU827 Oct 2015 30 Oct 2015

46,161.000 0.003.265300Local1.382743
2.361466 0.00 109.01Base

150.73
0.00
0.00 150,880.24

109,116.62
656570900 Total

300.92 0.000.00 377,452.34116,093.000 Local

0.00 217.88 0.00 273,182.17Base

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8671963908 RCR TOMLINSON LTD 23 Oct 2015COMMON STOCK 28 Oct 2015

25,339.000 0.002.409200Local1.383796
1.741008 0.00 44.12Base

61.05
0.00
0.00 61,107.77

44,159.52
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SSGA INTL SMALL CAPPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS WARBURG AUSTRALIA EQUITIES AUD/AU826 Oct 2015 29 Oct 2015

43,634.000 0.002.394400Local1.377410
1.738335 0.00 75.85Base

104.48
0.00
0.00 104,581.73

75,926.36

UBS WARBURG AUSTRALIA EQUITIES AUD/AU827 Oct 2015 30 Oct 2015

48,837.000 0.002.388400Local1.382743
1.727291 0.00 84.35Base

116.64
0.00
0.00 116,758.93

84,440.08
671963908 Total

282.17 0.000.00 282,448.43117,810.000 Local

0.00 204.32 0.00 204,525.96Base

ITG AUSTRALIA LTD. AUD/AU8988NUC908 SHOPPING CENTRES AUSTRALASIA 09 Dec 2015REIT 14 Dec 2015

178,443.000 0.002.114500Local1.384275
1.527514 0.00 109.03Base

150.93
0.00
0.00 377,468.65

272,683.28

ITG AUSTRALIA LTD. AUD/AU8ACI014TH7 EVOLUTION MINING LTD 09 Dec 2015COMMON STOCK 14 Dec 2015

488,389.000 0.001.356200Local1.384275
0.979719 0.00 191.39Base

264.94
0.00
0.00 662,618.10

478,675.19

UBS WARBURG AUSTRALIA EQUITIES AUD/AU810 Dec 2015 15 Dec 2015

19,003.000 0.001.377500Local1.370426
1.005162 0.00 19.10Base

26.18
0.00
0.00 26,202.81

19,120.19
ACI014TH7 Total

291.12 0.000.00 688,820.91507,392.000 Local

0.00 210.49 0.00 497,795.38Base

ITG AUSTRALIA LTD. AUD/AU8ACI08GHD5 GENWORTH MORTGAGE INSURANCE 09 Dec 2015COMMON STOCK 14 Dec 2015

312,978.000 0.002.530200Local1.384275
1.827816 0.00 228.83Base

316.76
0.00
0.00 792,213.70

572,295.03

ITG AUSTRALIA LTD. AUD/AU8B00G1Q906 MCMILLAN SHAKESPEARE LTD 09 Dec 2015COMMON STOCK 14 Dec 2015

2,262.000 0.0013.303298Local1.384275
9.610300 0.00 8.70Base

12.04
0.00
0.00 30,104.10

21,747.20
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SSGA INTL SMALL CAPPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

DEUTSCHE BANK SECURITIES INC AUD/AU8B00SV0904 KAROON GAS AUSTRALIA LTD 09 Dec 2015COMMON STOCK 14 Dec 2015

108,819.000 0.001.626700Local1.384275
1.175128 0.00 127.88Base

177.02
0.00
0.00 177,192.89

128,004.11

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8B0126H901 REJECT SHOP LTD/THE 23 Oct 2015COMMON STOCK 28 Oct 2015

15,980.000 0.0010.897600Local1.383796
7.875149 0.00 50.34Base

69.66
0.00
0.00 174,213.31

125,895.23

UBS WARBURG AUSTRALIA EQUITIES AUD/AU826 Oct 2015 0.0129 Oct 2015

7,645.000 0.0011.190500Local1.377410
8.124306 0.00 62.11Base

85.55
0.00
0.00 85,636.92

62,172.43
B0126H901 Total

155.21 0.000.00 259,850.2323,625.000 Local

0.00 112.45 0.00 188,067.66Base

DEUTSCHE BANK SECURITIES INC AUD/AU8B0498J907 NAVITAS LTD 09 Dec 2015COMMON STOCK 14 Dec 2015

76,797.000 0.004.479100Local1.384275
3.235701 0.00 248.49Base

343.98
0.00
0.00 344,325.42

248,740.62

UBS WARBURG AUSTRALIA EQUITIES AUD/AU810 Dec 2015 15 Dec 2015

33,606.000 0.004.422900Local1.370426
3.227391 0.00 108.46Base

148.64
0.00
0.00 148,784.62

108,568.15

DEUTSCHE BANK SECURITIES INC AUD/AU811 Dec 2015 16 Dec 2015

101,187.000 0.004.528400Local1.387540
3.263618 0.00 330.24Base

458.22
0.00
0.00 458,673.43

330,565.92

DEUTSCHE BANK SECURITIES INC AUD/AU814 Dec 2015 0.0117 Dec 2015

167,260.000 0.004.515000Local1.381311
3.268634 0.00 1,093.43Base

1,510.36
0.00
0.00 756,689.26

547,805.14

UBS WARBURG AUSTRALIA EQUITIES AUD/AU814 Dec 2015 17 Dec 2015

1,895.000 0.004.517400Local1.381311
3.270371 0.00 6.20Base

8.56
0.00
0.00 8,569.03

6,203.55
B0498J907 Total
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,469.76 0.000.00 1,717,041.76380,745.000 Local

0.00 1,786.82 0.00 1,241,883.38Base

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8B06HD8905 ASTRO JAPAN PROPERTY GROUP 23 Oct 2015REIT 28 Oct 2015

10,855.000 0.005.232800Local1.383796
3.781482 0.00 41.05Base

56.80
0.00
0.00 56,858.84

41,089.03

UBS WARBURG AUSTRALIA EQUITIES AUD/AU826 Oct 2015 29 Oct 2015

12,098.000 0.005.262900Local1.377410
3.820867 0.00 46.22Base

63.67
0.00
0.00 63,734.23

46,271.07
B06HD8905 Total

120.47 0.000.00 120,593.0722,953.000 Local

0.00 87.27 0.00 87,360.10Base

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8B07SFG900 DOMINO S PIZZA ENTERPRISES L 23 Oct 2015 0.03COMMON STOCK 28 Oct 2015

6,705.000 0.0046.972000Local1.383796
33.944310 0.00 227.60Base

314.95
0.00
0.00 315,262.21

227,824.20

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8B0MBNC900 AUB GROUP LTD 23 Oct 2015 0.01COMMON STOCK 28 Oct 2015

15,793.000 0.009.099400Local1.383796
6.575680 0.00 103.85Base

143.71
0.00
0.00 143,850.53

103,953.57

ITG AUSTRALIA LTD. AUD/AU8B1L2QW902 FLEXIGROUP LTD 09 Dec 2015COMMON STOCK 14 Dec 2015

200,092.000 0.002.838800Local1.384275
2.050749 0.00 164.14Base

227.21
0.00
0.00 568,248.38

410,502.52

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8BCT5FD907 STEADFAST GROUP LTD 23 Oct 2015COMMON STOCK 28 Oct 2015

56,685.000 0.001.547400Local1.383796
1.118228 0.00 25.36Base

35.09
0.00
0.00 87,749.46

63,412.14

UBS WARBURG AUSTRALIA EQUITIES AUD/AU826 Oct 2015 29 Oct 2015

106,064.000 0.001.548600Local1.377410
1.124284 0.00 119.25Base

164.25
0.00
0.00 164,414.96

119,365.30
BCT5FD907 Total
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October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

199.34 0.000.00 252,164.42162,749.000 Local

0.00 144.61 0.00 182,777.44Base

CUSIP CHANGE NON CASH AUD/AU8BD5ZR9901 STAR ENTERTAINMENT GRP LTD/T 16 Nov 2015 1COMMON STOCK 17 Nov 2015

493,048.000 0.003.721563Local1.206015
3.085834 0.00 0.00Base

0.00
0.00
0.00 1,834,909.53

1,521,464.60

CUSIP CHANGE NON CASH AUD/AU8BDG0N4901 EVENT HOSPITALITY AND ENTERT 22 Dec 2015COMMON STOCK 22 Dec 2015

9,837.000 0.0015.405846Local1.379042
11.171410 0.00 0.00Base

0.00
0.00
0.00 151,547.31

109,893.16

ITG AUSTRALIA LTD. AUD/AU8BH4TCW902 ORORA LTD 09 Dec 2015COMMON STOCK 14 Dec 2015

345,426.000 0.002.191800Local1.384275
1.583356 0.00 218.77Base

302.84
0.00
0.00 757,407.55

547,151.07

0.003,846,152.000 Local
0.00Base

8,492.75
6,143.37

0.00
0.00

12,776,346.81
9,433,195.03

AUSTRALIAN DOLLAR Total

EURO CURRENCY

FRANCE

RIGHTS EXERCISED EUR/FR4ACI0061K6 TECHNICOLOR   REGR 04 Nov 2015COMMON STOCK EUR1.

82,301.000 0.004.700000Local0.913075
5.147441 0.00 0.00Base

0.00
0.00
0.00 386,814.70

423,639.57

RIGHTS EXERCISED EUR/FR404 Nov 2015 CANCEL

-82,301.000 0.004.700000Local0.913075
5.147441 0.00 0.00Base

0.00
0.00
0.00 -386,814.70

-423,639.57

RIGHTS EXERCISED EUR/FR404 Nov 2015 17 Nov 2015

82,300.000 0.004.700000Local0.920683
5.104906 0.00 0.00Base

0.00
0.00
0.00 386,810.00

420,133.76
ACI0061K6 Total

0.00 0.000.00 386,810.0082,300.000 Local
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0.00 0.00 0.00 420,133.76Base

UBS LIMITED EUR/FR4BNBNSG902 EURONEXT NV 19 Nov 2015 0.05COMMON STOCK EUR1.6 23 Nov 2015

17,502.000 0.0044.615000Local0.931402
47.900906 0.00 838.36Base

780.85
0.00
0.00 781,632.58

839,200.02

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR420 Nov 2015 0.0224 Nov 2015

514.000 0.0045.676700Local0.937207
48.737045 0.00 10.02Base

9.39
0.00
0.00 23,487.21

25,060.86

UBS LIMITED EUR/FR420 Nov 2015 0.0524 Nov 2015

6,642.000 0.0046.188500Local0.937207
49.283136 0.00 327.33Base

306.78
0.00
0.00 307,090.80

327,665.93
BNBNSG902 Total

1,097.02 0.000.00 1,112,210.5924,658.000 Local

0.00 1,175.71 0.00 1,191,926.81Base

EXANE S.A. EUR/FR4BNFWR4906 WORLDLINE SA 19 Nov 2015 0.03COMMON STOCK EUR.68 23 Nov 2015

59,906.000 0.0023.943800Local0.931402
25.707267 0.00 1,540.02Base

1,434.38
3,080.03
2,868.75 1,438,680.41

1,544,639.60

RIGHTS ISSUE (NON CASH) EUR/FR4BYRP8K909 TECHNICOLOR SA 22 Oct 2015EUR1 SUB RIGHTS/RECE 22 Oct 2015

576,107.000 0.000.000000Local0.881251
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) EUR/FR422 Oct 2015

576,107.000 0.000.000000Local0.896017
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) EUR/FR422 Oct 2015 CANCEL

-576,107.000 0.000.000000Local0.896017
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
BYRP8K909 Total

0.00 0.000.00 0.00576,107.000 Local

0.00 0.00 0.00 0.00Base
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2,937,701.002,868.752,531.400.00742,971.000 Local
FRANCE Total

3,156,700.173,080.032,715.730.00Base

GERMANY

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5552388902 KRONES AG 19 Nov 2015 0.05COMMON STOCK 23 Nov 2015

2,827.000 0.00114.365700Local0.930449
122.914528 0.00 138.99Base

129.32
0.00
0.00 323,441.15

347,618.35

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5593240906 BECHTLE AG 19 Nov 2015 0.04COMMON STOCK 23 Nov 2015

9,787.000 0.0087.564600Local0.930449
94.110048 0.00 368.42Base

342.80
0.00
0.00 857,337.54

921,423.46

1,180,778.690.00472.120.0012,614.000 Local
GERMANY Total

1,269,041.810.00507.410.00Base

ITALY

INSTINET U.K. LTD EUR/IT4572812907 ACEA SPA 19 Nov 2015COMMON STOCK EUR5.16 23 Nov 2015

44,553.000 0.0013.827700Local0.930449
14.861320 0.00 182.08Base

169.42
662.12
616.07 616,851.01

662,960.58

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT420 Nov 2015 0.0124 Nov 2015

2,184.000 0.0013.951700Local0.937207
14.886466 0.00 13.01Base

12.19
32.51
30.47 30,513.17

32,557.56
572812907 Total

181.61 646.540.00 647,364.1846,737.000 Local

0.00 195.09 694.63 695,518.14Base

INSTINET U.K. LTD EUR/IT4578228900 BUZZI UNICEM SPA RSP 19 Nov 2015PREFERRED STOCK 23 Nov 2015

87,298.000 0.0010.419400Local0.930449
11.198249 0.00 268.84Base

250.14
977.58
909.59 910,752.51

978,831.20

EXANE S.A. EUR/IT420 Nov 2015 0.0124 Nov 2015

3,474.000 0.0010.435500Local0.938174 36.25 36.25 36,325.43
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11.123203 0.00 38.64Base 38.64 38,719.29

INSTINET U.K. LTD EUR/IT420 Nov 2015

4,203.000 0.0010.446600Local0.938174
11.135035 0.00 12.87Base

12.07
0.00
0.00 43,919.13

46,813.42

EXANE S.A. EUR/IT423 Nov 2015 0.0125 Nov 2015

17,211.000 0.0010.499000Local0.943263
11.130512 0.00 191.57Base

180.70
191.57
180.70 181,059.69

191,950.38

EXANE S.A. EUR/IT424 Nov 2015 0.0126 Nov 2015

26,064.000 0.0010.480500Local0.938835
11.163303 0.00 290.96Base

273.16
290.96
273.16 273,710.07

291,542.25
578228900 Total

752.32 1,399.700.00 1,445,766.83138,250.000 Local

0.00 802.88 1,498.75 1,547,856.54Base

EXANE S.A. EUR/IT4713525905 CREDITO EMILIANO SPA 19 Nov 2015 0.01COMMON STOCK EUR1.0 23 Nov 2015

61,852.000 0.006.444200Local0.931402
6.918817 0.00 427.95Base

398.59
427.95
398.59 399,383.84

428,798.56

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT420 Nov 2015 24 Nov 2015

15,288.000 0.006.525400Local0.937207
6.962603 0.00 42.57Base

39.90
106.44

99.76 99,899.98
106,593.29

713525905 Total

438.49 498.350.00 499,283.8277,140.000 Local

0.00 470.52 534.39 535,391.85Base

UBS LIMITED EUR/IT4724208905 BANCA IFIS SPA 19 Nov 2015 0.01COMMON STOCK EUR1. 23 Nov 2015

402.000 0.0025.030000Local0.931402
26.873466 0.00 2.97Base

2.77
10.80
10.06 10,074.89

10,816.91

INSTINET U.K. LTD EUR/IT419 Nov 2015 0.0123 Nov 2015

29,808.000 0.0025.226100Local0.930449
27.111749 0.00 222.24Base

206.78
808.15
751.94 752,898.31

809,177.41
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724208905 Total

209.55 762.000.00 762,973.2030,210.000 Local

0.00 225.21 818.95 819,994.32Base

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT4B0DJNG904 FINMECCANICA SPA 19 Nov 2015 0.01COMMON STOCK EUR4.4 23 Nov 2015

83,388.000 0.0013.285200Local0.930449
14.278268 0.00 476.25Base

443.13
1,190.64
1,107.83 1,109,377.22

1,192,303.09

4,464,765.254,414.422,025.100.00375,725.000 Local
ITALY Total

4,791,063.944,737.362,169.950.00Base

SPAIN

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES5ACI00NNS8 DISTRIBUIDORA INTERNACIONAL 19 Nov 2015COMMON STOCK EUR.1 24 Nov 2015

63,965.000 0.006.033200Local0.930449
6.484181 0.00 165.91Base

154.37
0.00
0.00 386,068.01

414,926.57

STATE STREET BANK AND TRUST EUR/OTHB9B45Z908 LIBERBANK SA 01 Oct 2015COMMON STOCK EUR.3 01 Oct 2015

1.000 0.000.000000Local0.892817
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

386,068.010.00154.370.0063,966.000 Local
SPAIN Total

414,926.570.00165.910.00Base

0.001,195,276.000 Local
0.00Base

5,182.99
5,559.00

7,283.17
7,817.39

8,969,312.95
9,631,732.49

EURO CURRENCY Total

HONG KONG DOLLAR

INSTINET PACIFIC LIMITED HKD/HK1628204901 GIORDANO INTERNATIONAL LTD 23 Oct 2015COMMON STOCK HKD.05 27 Oct 2015

110,000.000 0.004.078900Local7.750050
0.526306 0.00 57.89Base

448.68
62.40

483.54 449,611.22
58,013.98

CITIGROUP GLOBAL MARKETS INC. HKD/HK126 Oct 2015 28 Oct 2015

156,000.000 0.004.112100Local7.750050 641.49 691.39 642,820.48
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0.530590 0.00 82.77Base 89.21 82,944.04

CITIGROUP GLOBAL MARKETS INC. HKD/HK127 Oct 2015 29 Oct 2015

104,000.000 0.004.127100Local7.750050
0.532526 0.00 55.38Base

429.22
59.74

463.05 430,110.67
55,497.79

CITIGROUP GLOBAL MARKETS INC. HKD/HK128 Oct 2015 30 Oct 2015

120,000.000 0.004.093800Local7.750050
0.528229 0.00 63.39Base

491.26
68.36

529.82 492,277.08
63,519.21

CITIGROUP GLOBAL MARKETS INC. HKD/HK129 Oct 2015 02 Nov 2015

212,000.000 0.004.154600Local7.750150
0.536067 0.00 113.65Base

880.78
122.43
948.82 882,604.80

113,882.29

CITIGROUP GLOBAL MARKETS INC. HKD/HK130 Oct 2015 03 Nov 2015

16,000.000 0.004.192500Local7.750100
0.540961 0.00 8.66Base

67.08
9.44

73.16 67,220.24
8,673.47

CITIGROUP GLOBAL MARKETS INC. HKD/HK104 Nov 2015 06 Nov 2015

194,000.000 0.004.223400Local7.750450
0.544923 0.00 105.72Base

819.34
113.94
883.09 821,042.03

105,934.76
628204901 Total

3,777.85 4,072.870.00 3,785,686.52912,000.000 Local

0.00 487.46 525.52 488,465.54Base

UBS SECURITIES ASIA LTD HKD/HK1641032909 TONGDA GROUP HOLDINGS LTD 09 Dec 2015COMMON STOCK HKD.01 11 Dec 2015

1,030,000.000 0.001.351800Local7.750450
0.174416 0.00 179.65Base

1,392.35
193.56

1,500.21 1,395,246.56
180,021.36

CITIGROUP GLOBAL MARKETS INC. HKD/HK110 Dec 2015 14 Dec 2015

2,670,000.000 0.001.345000Local7.750400
0.173539 0.00 463.35Base

3,591.15
499.14

3,868.52 3,598,609.67
464,312.77

641032909 Total

4,983.50 5,368.730.00 4,993,856.233,700,000.000 Local

0.00 643.00 692.70 644,334.13Base
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BNY CONVERGEX EXECUTION SOLUTIONS L HKD/HK1689890903 HAITONG INTERNATIONAL SECURI 23 Oct 2015COMMON STOCK HKD.1 27 Oct 2015

298,000.000 0.004.464800Local7.750050
0.576100 0.00 171.68Base

1,330.51
184.96

1,433.45 1,333,274.36
172,034.29

UBS SECURITIES ASIA LTD HKD/HK1692759905 VITASOY INTL HOLDINGS LTD 09 Dec 2015COMMON STOCK 11 Dec 2015

202,000.000 0.0014.939300Local7.750450
1.927540 0.00 389.36Base

3,017.74
419.38

3,250.37 3,024,006.71
390,171.76

ITG SECURITIES (HK) LTD HKD/HK110 Dec 2015 14 Dec 2015

28,000.000 0.0015.041700Local7.750400
1.940764 0.00 21.74Base

168.47
58.63

454.43 421,790.50
54,421.77

692759905 Total

3,186.21 3,704.800.00 3,445,797.21230,000.000 Local

0.00 411.10 478.01 444,593.53Base

DEUTSCHE BANK SECURITIES INC HKD/HK1ACI07C1F7 KERRY LOGISTICS NETWORK LTD 23 Oct 2015COMMON STOCK HKD.5 27 Oct 2015

180,500.000 0.0011.972900Local7.750050
1.544880 0.00 278.85Base

2,161.11
300.33

2,327.57 2,165,597.13
279,430.08

BNY CONVERGEX EXECUTION SOLUTIONS L HKD/HK1B1WMLF908 PACIFIC TEXTILES HOLDINGS 09 Dec 2015COMMON STOCK HKD.001 11 Dec 2015

56,000.000 0.0011.990700Local7.750450
1.547097 0.00 86.64Base

671.48
93.38

723.70 672,874.38
86,817.46

BNY CONVERGEX EXECUTION SOLUTIONS L HKD/HK1B6083Z909 MAN WAH HOLDINGS LTD 23 Oct 2015COMMON STOCK HKD.4 27 Oct 2015

318,000.000 0.009.257100Local7.750050
1.194457 0.00 379.84Base

2,943.76
409.12

3,170.67 2,949,872.23
380,626.22

BNY CONVERGEX EXECUTION SOLUTIONS L HKD/HK126 Oct 2015 28 Oct 2015

424,400.000 0.009.263300Local7.750050
1.195257 0.00 507.27Base

3,931.34
546.42

4,234.72 3,939,510.58
508,320.67

B6083Z909 Total

6,875.10 7,405.390.00 6,889,382.81742,400.000 Local

0.00 887.11 955.54 888,946.89Base

Books Closed Prepared by State StreetPage 236



NHEH
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA INTL SMALL CAPPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

GOLDMAN SACHS + CO HKD/HK1BFSQNZ907 TEXHONG TEXTILE GROUP LTD 23 Oct 2015COMMON STOCK HKD.1 27 Oct 2015

70,500.000 0.005.961400Local7.750050
0.769208 0.00 54.23Base

420.28
58.50

453.36 421,152.34
54,341.89

CITIGROUP GLOBAL MARKETS INC. HKD/HK126 Oct 2015 28 Oct 2015

133,000.000 0.005.823900Local7.750050
0.751466 0.00 99.95Base

774.58
107.70
834.64 776,187.92

100,152.63

CITIGROUP GLOBAL MARKETS INC. HKD/HK127 Oct 2015 29 Oct 2015

49,000.000 0.005.757700Local7.750050
0.742924 0.00 36.40Base

282.13
39.32

304.73 282,714.16
36,479.01

CITIGROUP GLOBAL MARKETS INC. HKD/HK128 Oct 2015 30 Oct 2015

24,000.000 0.005.764000Local7.750050
0.743737 0.00 17.85Base

138.34
19.32

149.66 138,624.00
17,886.85

CITIGROUP GLOBAL MARKETS INC. HKD/HK129 Oct 2015 02 Nov 2015

40,500.000 0.005.805800Local7.750150
0.749121 0.00 30.34Base

235.13
32.79

254.11 235,624.14
30,402.53

CITIGROUP GLOBAL MARKETS INC. HKD/HK130 Oct 2015 03 Nov 2015

37,000.000 0.005.805700Local7.750100
0.749113 0.00 27.72Base

214.81
29.87

231.54 215,257.25
27,774.77

BFSQNZ907 Total

2,065.27 2,228.040.00 2,069,559.81354,000.000 Local

0.00 266.49 287.50 267,037.68Base

BNY CONVERGEX EXECUTION SOLUTIONS L HKD/HK1BW0DD8900 HKBN LTD 09 Dec 2015COMMON STOCK HKD.000 11 Dec 2015

98,500.000 0.009.792600Local7.750450
1.263488 0.00 124.45Base

964.57
134.09

1,039.27 966,574.94
124,712.11

0.006,571,400.000 Local
0.00Base

26,015.60
3,356.78

28,303.82
3,652.03

26,322,603.39
3,396,371.71

HONG KONG DOLLAR Total

JAPANESE YEN
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CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5604575001 AOKI HOLDINGS INC 12 Nov 2015 0.01COMMON STOCK 17 Nov 2015

19,800.000 0.001,584.667778Local122.935000
12.890290 0.00 127.60Base

15,687.00
0.00
0.00 31,392,109.00

255,355.34

ITG AUSTRALIA LTD. JPY/JP514 Dec 2015 17 Dec 2015

13,300.000 0.001,537.362632Local120.720000
12.734946 0.00 50.81Base

6,134.00
0.00
0.00 20,453,057.00

169,425.59
604575001 Total

21,821.00 0.000.00 51,845,166.0033,100.000 Local

0.00 178.41 0.00 424,780.93Base

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5605605005 ASATSU DK INC 12 Nov 2015 0.01COMMON STOCK 17 Nov 2015

13,400.000 0.002,760.759627Local122.935000
22.457068 0.00 150.45Base

18,496.00
0.00
0.00 37,012,675.00

301,075.16

ITG AUSTRALIA LTD. JPY/JP514 Dec 2015 0.0117 Dec 2015

6,500.000 0.003,227.341231Local120.720000
26.734106 0.00 52.13Base

6,293.00
0.00
0.00 20,984,011.00

173,823.82
605605005 Total

24,789.00 0.000.00 57,996,686.0019,900.000 Local

0.00 202.58 0.00 474,898.98Base

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5624836904 ROUND ONE CORP 12 Nov 2015COMMON STOCK 17 Nov 2015

62,200.000 0.00543.668794Local122.935000
4.422409 0.00 137.53Base

16,907.00
0.00
0.00 33,833,106.00

275,211.34

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5635700008 FUJI SOFT INC 12 Nov 2015 0.01COMMON STOCK 17 Nov 2015

8,800.000 0.002,543.154205Local122.935000
20.686983 0.00 91.02Base

11,189.00
0.00
0.00 22,390,946.00

182,136.46

ITG AUSTRALIA LTD. JPY/JP514 Dec 2015 0.0117 Dec 2015

11,000.000 0.002,776.447818Local120.720000
22.999071 0.00 75.89Base

9,162.00
0.00
0.00 30,550,088.00

253,065.67
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635700008 Total

20,351.00 0.000.00 52,941,034.0019,800.000 Local

0.00 166.91 0.00 435,202.13Base

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5635756000 FURUKAWA ELECTRIC CO LTD 12 Nov 2015COMMON STOCK 17 Nov 2015

14,000.000 0.00244.000000Local122.935000
1.984789 0.00 13.89Base

1,708.00
0.00
0.00 3,417,708.00

27,800.94

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5640882007 HANWA CO LTD 16 Oct 2015COMMON STOCK 21 Oct 2015

21,000.000 0.00485.381000Local119.195000
4.072159 0.00 42.75Base

5,096.00
0.00
0.00 10,198,097.00

85,558.09

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5641961008 HEIWADO CO LTD 12 Nov 2015 0.01COMMON STOCK 17 Nov 2015

5,300.000 0.002,846.905660Local122.935000
23.157812 0.00 61.37Base

7,544.00
0.00
0.00 15,096,144.00

122,797.77

ITG AUSTRALIA LTD. JPY/JP514 Dec 2015 0.0117 Dec 2015

7,600.000 0.002,731.075263Local120.720000
22.623221 0.00 51.57Base

6,226.00
0.00
0.00 20,762,398.00

171,988.06
641961008 Total

13,770.00 0.000.00 35,858,542.0012,900.000 Local

0.00 112.94 0.00 294,785.83Base

ITG AUSTRALIA LTD. JPY/JP5644050007 HOUSE FOODS GROUP INC 14 Dec 2015 0.01COMMON STOCK 17 Dec 2015

29,900.000 0.002,354.828796Local120.720000
19.506534 0.00 174.97Base

21,122.00
0.00
0.00 70,430,503.00

583,420.34

ITG AUSTRALIA LTD. JPY/JP5647143007 JAFCO CO LTD 14 Dec 2015 0.01COMMON STOCK 17 Dec 2015

10,300.000 0.004,711.259515Local120.720000
39.026338 0.00 120.58Base

14,557.00
0.00
0.00 48,540,530.00

402,091.87

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5648358000 KANDENKO CO LTD 12 Nov 2015COMMON STOCK 17 Nov 2015

37,000.000 0.00830.081108Local122.935000
6.752195 0.00 124.91Base

15,356.00
0.00
0.00 30,728,357.00

249,956.13
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CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5648382000 ONWARD HOLDINGS CO LTD 12 Nov 2015COMMON STOCK 17 Nov 2015

50,000.000 0.00792.809200Local122.935000
6.449011 0.00 161.22Base

19,819.00
0.00
0.00 39,660,279.00

322,611.78

MERRILL LYNCH INTERNATIONAL JPY/JP5648428001 KATO WORKS CO LTD 16 Oct 2015COMMON STOCK 21 Oct 2015

21,000.000 0.00532.383762Local119.195000
4.466494 0.00 28.14Base

3,354.00
0.00
0.00 11,183,413.00

93,824.51

INSTINET U.K. LTD JPY/JP519 Oct 2015 22 Oct 2015

10,000.000 0.00524.968400Local119.475000
4.393960 0.00 13.17Base

1,574.00
0.00
0.00 5,251,258.00

43,952.78

INSTINET U.K. LTD JPY/JP520 Oct 2015 23 Oct 2015

7,000.000 0.00518.681714Local119.915000
4.325411 0.00 9.08Base

1,089.00
0.00
0.00 3,631,861.00

30,286.96
648428001 Total

6,017.00 0.000.00 20,066,532.0038,000.000 Local

0.00 50.39 0.00 168,064.25Base

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5648500007 KYB CORP 16 Oct 2015COMMON STOCK 21 Oct 2015

35,000.000 0.00350.600000Local119.195000
2.941399 0.00 51.47Base

6,135.00
0.00
0.00 12,277,135.00

103,000.42

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP512 Nov 2015 17 Nov 2015

112,000.000 0.00382.525393Local122.935000
3.111607 0.00 174.25Base

21,421.00
0.00
0.00 42,864,265.00

348,674.22
648500007 Total

27,556.00 0.000.00 55,141,400.00147,000.000 Local

0.00 225.72 0.00 451,674.64Base

ITG AUSTRALIA LTD. JPY/JP5649790003 KUREHA CORP 14 Dec 2015COMMON STOCK 17 Dec 2015

63,000.000 0.00462.316286Local120.720000
3.829658 0.00 72.37Base

8,737.00
0.00
0.00 29,134,663.00

241,340.81
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BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5649942000 KYOWA EXEO CORP 12 Nov 2015COMMON STOCK 17 Nov 2015

11,800.000 0.001,187.625424Local122.935000
9.660596 0.00 56.99Base

7,006.00
0.00
0.00 14,020,986.00

114,052.03

MERRILL LYNCH INTERNATIONAL JPY/JP5650437908 KOHNAN SHOJI CO LTD 16 Oct 2015COMMON STOCK 21 Oct 2015

12,400.000 0.001,657.429194Local119.195000
13.905191 0.00 51.72Base

6,165.00
0.00
0.00 20,558,287.00

172,476.09

ITG AUSTRALIA LTD. JPY/JP5655472009 MAEDA ROAD CONSTRUCTION CO 14 Dec 2015 0.01COMMON STOCK 17 Dec 2015

25,000.000 0.002,056.955080Local120.720000
17.039058 0.00 127.79Base

15,427.00
0.00
0.00 51,439,304.00

426,104.24

ITG AUSTRALIA LTD. JPY/JP5659756001 MITSUI SUGAR CO LTD 14 Dec 2015COMMON STOCK 17 Dec 2015

24,000.000 0.00528.612792Local120.720000
4.378834 0.00 31.53Base

3,806.00
0.00
0.00 12,690,513.00

105,123.53

ITG AUSTRALIA LTD. JPY/JP515 Dec 2015 18 Dec 2015

10,000.000 0.00528.219000Local121.725000
4.339445 0.00 13.01Base

1,584.00
0.00
0.00 5,283,774.00

43,407.47

ITG AUSTRALIA LTD. JPY/JP516 Dec 2015 21 Dec 2015

4,000.000 0.00534.487500Local121.825000
4.387338 0.00 5.26Base

641.00
0.00
0.00 2,138,591.00

17,554.62
659756001 Total

6,031.00 0.000.00 20,112,878.0038,000.000 Local

0.00 49.80 0.00 166,085.62Base

ITG AUSTRALIA LTD. JPY/JP5661942003 NEC NETWORKS + SYSTEM INTEGR 14 Dec 2015 0.01COMMON STOCK 17 Dec 2015

13,800.000 0.002,140.703986Local120.720000
17.732803 0.00 73.41Base

8,862.00
0.00
0.00 29,550,577.00

244,786.09

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5661982009 NAGASE + CO LTD 16 Oct 2015 0.01COMMON STOCK 21 Oct 2015

9,400.000 0.001,473.319149Local119.195000
12.360578 0.00 58.09Base

6,924.00
0.00
0.00 13,856,124.00

116,247.53
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CREDIT SUISSE SECURITIES (USA) LLC JPY/JP512 Nov 2015 0.0117 Nov 2015

20,000.000 0.001,556.132300Local122.935000
12.658171 0.00 126.58Base

15,561.00
0.00
0.00 31,138,207.00

253,290.01
661982009 Total

22,485.00 0.000.00 44,994,331.0029,400.000 Local

0.00 184.67 0.00 369,537.54Base

ITG AUSTRALIA LTD. JPY/JP5662106004 NAMURA SHIPBUILDING CO LTD 14 Dec 2015COMMON STOCK 17 Dec 2015

6,700.000 0.001,050.348955Local120.720000
8.700704 0.00 17.49Base

2,111.00
0.00
0.00 7,039,449.00

58,312.20

MERRILL LYNCH INTERNATIONAL JPY/JP5662572007 PANAHOME CORP 16 Oct 2015COMMON STOCK 21 Oct 2015

27,000.000 0.00823.341296Local119.195000
6.907515 0.00 55.95Base

6,669.00
0.00
0.00 22,236,884.00

186,558.87

ITG AUSTRALIA LTD. JPY/JP5664074002 NIPPON FLOUR MILLS CO LTD 14 Dec 2015COMMON STOCK 17 Dec 2015

23,000.000 0.00845.534783Local120.720000
7.004099 0.00 48.33Base

5,834.00
0.00
0.00 19,453,134.00

161,142.59

ITG AUSTRALIA LTD. JPY/JP5664220001 NIKKON HOLDINGS CO LTD 14 Dec 2015 0.01COMMON STOCK 17 Dec 2015

10,500.000 0.002,282.662000Local120.720000
18.908731 0.00 59.56Base

7,190.00
0.00
0.00 23,975,141.00

198,601.23

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5664246006 NIPPON ROAD CO LTD 12 Nov 2015COMMON STOCK 17 Nov 2015

31,000.000 0.00642.848290Local122.935000
5.229172 0.00 81.04Base

9,963.00
0.00
0.00 19,938,260.00

162,185.38

MERRILL LYNCH INTERNATIONAL JPY/JP5664252004 NIPPON SIGNAL COMPANY LTD 16 Oct 2015COMMON STOCK 21 Oct 2015

16,500.000 0.001,195.048242Local119.195000
10.025993 0.00 49.62Base

5,915.00
0.00
0.00 19,724,211.00

165,478.51

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5665768008 OKI ELECTRIC INDUSTRY CO LTD 16 Oct 2015COMMON STOCK 21 Oct 2015

66,000.000 0.00192.484803Local119.195000 6,351.00 0.00 12,710,348.00
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1.614873 0.00 53.28Base 0.00 106,634.91

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP512 Nov 2015 17 Nov 2015

198,000.000 0.00156.131298Local122.935000
1.270031 0.00 125.72Base

15,456.00
0.00
0.00 30,929,453.00

251,591.92
665768008 Total

21,807.00 0.000.00 43,639,801.00264,000.000 Local

0.00 179.00 0.00 358,226.83Base

MERRILL LYNCH INTERNATIONAL JPY/JP5665794004 OKASAN SECURITIES GROUP INC 16 Oct 2015COMMON STOCK 21 Oct 2015

50,000.000 0.00764.613600Local119.195000
6.414813 0.00 96.22Base

11,469.00
0.00
0.00 38,242,149.00

320,836.86

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP512 Nov 2015 17 Nov 2015

19,000.000 0.00737.894684Local122.935000
6.002316 0.00 57.01Base

7,009.00
0.00
0.00 14,027,008.00

114,101.01
665794004 Total

18,478.00 0.000.00 52,269,157.0069,000.000 Local

0.00 153.23 0.00 434,937.87Base

MERRILL LYNCH INTERNATIONAL JPY/JP5665966008 HYAKUGO BANK LTD/THE 12 Nov 2015COMMON STOCK 17 Nov 2015

35,000.000 0.00629.347886Local122.935000
5.119355 0.00 53.75Base

6,608.00
0.00
0.00 22,033,784.00

179,231.17

MERRILL LYNCH INTERNATIONAL JPY/JP5672193901 ARCS CO LTD 12 Nov 2015 0.01COMMON STOCK 17 Nov 2015

10,400.000 0.002,606.894519Local122.935000
21.205471 0.00 66.16Base

8,133.00
0.00
0.00 27,119,836.00

220,603.05

ITG AUSTRALIA LTD. JPY/JP5676320005 RYOSAN CO LTD 14 Dec 2015 0.01COMMON STOCK 17 Dec 2015

10,300.000 0.003,123.638155Local120.720000
25.875068 0.00 79.95Base

9,652.00
0.00
0.00 32,183,125.00

266,593.15

MERRILL LYNCH INTERNATIONAL JPY/JP5677518003 SANDEN HOLDINGS CORP 12 Nov 2015COMMON STOCK 17 Nov 2015

91,000.000 0.00406.570198Local122.935000 11,099.00 0.00 37,008,987.00
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3.307196 0.00 90.28Base 0.00 301,045.16

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5677530008 SANKYO TATEYAMA INC 12 Nov 2015 0.01COMMON STOCK 17 Nov 2015

5,700.000 0.001,768.736842Local122.935000
14.387578 0.00 41.00Base

5,040.00
0.00
0.00 10,086,840.00

82,050.19

MERRILL LYNCH INTERNATIONAL JPY/JP5680445004 SHIMACHU CO LTD 16 Oct 2015 0.01COMMON STOCK 21 Oct 2015

17,700.000 0.002,693.980565Local119.195000
22.601456 0.00 120.01Base

14,305.00
0.00
0.00 47,697,761.00

400,165.79

MERRILL LYNCH INTERNATIONAL JPY/JP5680492006 SHINKO ELECTRIC INDUSTRIES 16 Oct 2015COMMON STOCK 21 Oct 2015

66,800.000 0.00788.290793Local119.195000
6.613455 0.00 132.53Base

15,797.00
0.00
0.00 52,673,622.00

441,911.34

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5680562006 SHOWA CORP 16 Oct 2015COMMON STOCK 21 Oct 2015

12,500.000 0.001,038.168000Local119.195000
8.709828 0.00 54.43Base

6,488.00
0.00
0.00 12,983,588.00

108,927.29

ITG AUSTRALIA LTD. JPY/JP5686972001 TADANO LTD 14 Dec 2015COMMON STOCK 17 Dec 2015

57,000.000 0.001,491.103596Local120.720000
12.351753 0.00 211.21Base

25,497.00
0.00
0.00 85,018,402.00

704,261.12

ITG AUSTRALIA LTD. JPY/JP515 Dec 2015 18 Dec 2015

18,000.000 0.001,496.200000Local121.725000
12.291641 0.00 66.37Base

8,079.00
0.00
0.00 26,939,679.00

221,315.91

ITG AUSTRALIA LTD. JPY/JP516 Dec 2015 21 Dec 2015

6,000.000 0.001,517.075000Local121.825000
12.452904 0.00 22.41Base

2,730.00
0.00
0.00 9,105,180.00

74,739.83
686972001 Total

36,306.00 0.000.00 121,063,261.0081,000.000 Local

0.00 299.99 0.00 1,000,316.86Base

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5689446003 TOAGOSEI CO LTD 12 Nov 2015COMMON STOCK 17 Nov 2015

3,100.000 0.001,067.064516Local122.935000 1,653.00 0.00 3,309,553.00
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8.679908 0.00 13.45Base 0.00 26,921.16

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5689487007 TOKAI TOKYO FINANCIAL HOLDIN 12 Nov 2015COMMON STOCK 17 Nov 2015

13,600.000 0.00773.095588Local122.935000
6.288653 0.00 42.76Base

5,257.00
0.00
0.00 10,519,357.00

85,568.45

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5689488005 TOSHIBA TEC CORP 16 Oct 2015COMMON STOCK 21 Oct 2015

56,000.000 0.00438.000000Local119.195000
3.674651 0.00 102.89Base

12,264.00
0.00
0.00 24,540,264.00

205,883.33

MERRILL LYNCH INTERNATIONAL JPY/JP512 Nov 2015 17 Nov 2015

94,000.000 0.00397.031798Local122.935000
3.229607 0.00 91.07Base

11,196.00
0.00
0.00 37,332,185.00

303,674.18
689488005 Total

23,460.00 0.000.00 61,872,449.00150,000.000 Local

0.00 193.96 0.00 509,557.51Base

ITG AUSTRALIA LTD. JPY/JP5690016001 TOYO KOHAN CO LTD 14 Dec 2015COMMON STOCK 17 Dec 2015

51,400.000 0.00436.594591Local120.720000
3.616589 0.00 55.77Base

6,732.00
0.00
0.00 22,447,694.00

185,948.43

MERGER NON CASH JPY/JP5ACI0GQT58 KYUSHU FINANCIAL GROUP INC 01 Oct 2015COMMON STOCK 01 Oct 2015

35,000.000 0.00556.077828Local104.178409
5.337745 0.00 0.00Base

0.00
0.00
0.00 19,462,724.00

186,821.09

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5ACI0GQTT6 NOMURA REAL ESTATE MASTER FU 16 Oct 2015 0.65REIT 21 Oct 2015

140.000 0.00154,430.714286Local119.195000
1,295.614030 0.00 90.69Base

10,810.00
0.00
0.00 21,631,110.00

181,476.66

MERRILL LYNCH INTERNATIONAL JPY/JP5B0WGLX904 IWAICOSMO HOLDINGS INC 12 Nov 2015COMMON STOCK 17 Nov 2015

7,100.000 0.001,414.269155Local122.935000
11.504203 0.00 24.50Base

3,012.00
0.00
0.00 10,044,323.00

81,704.34

MERRILL LYNCH INTERNATIONAL JPY/JP5B0YZFP904 KYORIN HOLDINGS INC 16 Oct 2015COMMON STOCK 21 Oct 2015
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14,300.000 0.001,940.823636Local119.195000
16.282760 0.00 69.85Base

8,326.00
0.00
0.00 27,762,104.00

232,913.33

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5B1B0V3905 DCM HOLDINGS CO LTD 16 Oct 2015COMMON STOCK 21 Oct 2015

23,300.000 0.00813.806910Local119.195000
6.827526 0.00 79.53Base

9,480.00
0.00
0.00 18,971,181.00

159,160.88

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5B1TK23904 SKY PERFECT JSAT HOLDINGS 12 Nov 2015COMMON STOCK 17 Nov 2015

84,500.000 0.00604.698994Local122.935000
4.918851 0.00 207.82Base

25,548.00
0.00
0.00 51,122,613.00

415,850.76

ITG AUSTRALIA LTD. JPY/JP5B51WP2906 NIPPON LIGHT METAL HOLDINGS 14 Dec 2015COMMON STOCK 17 Dec 2015

323,100.000 0.00205.656199Local120.720000
1.703580 0.00 165.13Base

19,934.00
0.00
0.00 66,467,452.00

550,591.88

ITG AUSTRALIA LTD. JPY/JP515 Dec 2015 18 Dec 2015

53,500.000 0.00205.026299Local121.725000
1.684340 0.00 27.03Base

3,290.00
0.00
0.00 10,972,197.00

90,139.22

ITG AUSTRALIA LTD. JPY/JP516 Dec 2015 21 Dec 2015

16,500.000 0.00209.750545Local121.825000
1.721736 0.00 8.52Base

1,038.00
0.00
0.00 3,461,922.00

28,417.17
B51WP2906 Total

24,262.00 0.000.00 80,901,571.00393,100.000 Local

0.00 200.68 0.00 669,148.27Base

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5B61BG9905 PALTAC CORPORATION 16 Oct 2015 0.01COMMON STOCK 21 Oct 2015

10,300.000 0.002,260.631068Local119.195000
18.965821 0.00 97.67Base

11,642.00
0.00
0.00 23,296,142.00

195,445.63

ITG AUSTRALIA LTD. JPY/JP514 Dec 2015 0.0117 Dec 2015

9,400.000 0.002,221.119043Local120.720000
18.398932 0.00 51.88Base

6,263.00
0.00
0.00 20,884,782.00

173,001.84
B61BG9905 Total

17,905.00 0.000.00 44,180,924.0019,700.000 Local
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0.00 149.55 0.00 368,447.47Base

MERRILL LYNCH INTERNATIONAL JPY/JP5B64KR6906 MIRAIT HOLDINGS CORP 16 Oct 2015COMMON STOCK 21 Oct 2015

24,200.000 0.001,129.858471Local119.195000
9.479076 0.00 68.81Base

8,202.00
0.00
0.00 27,350,777.00

229,462.45

INSTINET U.K. LTD JPY/JP519 Oct 2015 22 Oct 2015

3,500.000 0.001,123.966000Local119.475000
9.407541 0.00 9.88Base

1,180.00
0.00
0.00 3,935,061.00

32,936.27

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP512 Nov 2015 17 Nov 2015

19,600.000 0.001,012.672194Local122.935000
8.237460 0.00 80.72Base

9,923.00
0.00
0.00 19,858,298.00

161,534.94
B64KR6906 Total

19,305.00 0.000.00 51,144,136.0047,300.000 Local

0.00 159.41 0.00 423,933.66Base

0.002,309,140.000 Local
0.00Base

630,727.00
5,199.84

0.00
0.00

1,714,965,546.00
14,184,179.16

JAPANESE YEN Total

NEW ZEALAND DOLLAR

CREDIT SUISSE SECURITIES (USA) LLC NZD/NZ4600298905 RESTAURANT BRANDS NZ LTD 23 Oct 2015COMMON STOCK 29 Oct 2015

16,186.000 0.004.238800Local1.480056
2.863946 0.00 46.36Base

68.61
0.00
0.00 68,677.83

46,402.18

CREDIT SUISSE SECURITIES (USA) LLC NZD/NZ4ACI08TQT2 SCALES CORP LTD 23 Oct 2015COMMON STOCK 29 Oct 2015

89,952.000 0.002.136200Local1.480056
1.443324 0.00 129.83Base

192.16
0.00
0.00 192,347.62

129,959.69

0.00106,138.000 Local
0.00Base

260.77
176.19

0.00
0.00

261,025.45
176,361.87

NEW ZEALAND DOLLAR Total

NORWEGIAN KRONE
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UBS LIMITED NOK/NO3ACI078TL3 BW LPG LTD 23 Oct 2015COMMON STOCK USD.01 27 Oct 2015

19,971.000 0.0057.368000Local8.375500
6.849502 0.00 37.62Base

315.07
0.00
0.00 1,146,011.40

136,829.01

CARNEGIE A S NOK/NO3B1XCHJ906 VEIDEKKE ASA 19 Nov 2015 0.01COMMON STOCK NOK.5 23 Nov 2015

39,063.000 0.00109.000000Local8.598950
12.675966 0.00 495.16Base

4,257.87
0.00
0.00 4,262,124.87

495,656.43

INSTINET U.K. LTD NOK/NO319 Nov 2015 23 Nov 2015

413.000 0.00108.524400Local8.598950
12.620657 0.00 1.43Base

12.33
0.00
0.00 44,832.91

5,213.77
B1XCHJ906 Total

4,270.20 0.000.00 4,306,957.7839,476.000 Local

0.00 496.59 0.00 500,870.20Base

0.0059,447.000 Local
0.00Base

4,585.27
534.21

0.00
0.00

5,452,969.18
637,699.21

NORWEGIAN KRONE Total

POUND STERLING

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB01TND902 BOOKER GROUP PLC 19 Nov 2015COMMON STOCK GBP.01 23 Nov 2015

84,945.000 0.001.831400Local0.652550
2.806528 0.00 95.36Base

62.23
1,193.53

778.84 156,409.34
239,689.43

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB1ZBKY909 MONEYSUPERMARKET.COM 19 Nov 2015COMMON STOCK GBP.000 23 Nov 2015

99,203.000 0.003.281200Local0.652550
5.028274 0.00 199.52Base

130.20
2,495.62
1,628.52 327,263.60

501,514.98

KEMPEN + CO N.V. GBP/GBBB4WFW7903 LONDONMETRIC PROPERTY PLC 19 Nov 2015REIT GBP.1 23 Nov 2015

306,010.000 0.001.661823Local0.653808
2.541760 0.00 777.80Base

508.53
3,890.55
2,543.67 511,586.66

782,472.32

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB63QSB902 GREGGS PLC 19 Nov 2015 0.01COMMON STOCK GBP.02 23 Nov 2015

13,337.000 0.0012.049400Local0.652550 64.28 804.51 161,571.64
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18.465098 0.00 98.51Base 1,232.87 247,600.40

J.P. MORGAN CLEARING CORP. GBP/GBBB67G5X907 WORKSPACE GROUP PLC 19 Nov 2015 0.01REIT GBP1.0 23 Nov 2015

40,805.000 0.009.192500Local0.653808
14.059938 0.00 286.86Base

187.55
2,870.11
1,876.50 377,164.01

576,872.74

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBBMNQZP906 JD SPORTS FASHION PLC 19 Nov 2015 0.01COMMON STOCK GBP.012 23 Nov 2015

47,156.000 0.009.635300Local0.652550
14.765612 0.00 278.51Base

181.74
3,482.96
2,272.81 456,816.76

700,048.67

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB20 Nov 2015 0.0124 Nov 2015

48,751.000 0.009.649500Local0.656922
14.688959 0.00 286.44Base

188.17
3,582.02
2,353.11 472,964.05

719,969.87
BMNQZP906 Total

369.91 4,625.920.00 929,780.8195,907.000 Local

0.00 564.95 7,064.98 1,420,018.54Base

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBBVYVFW900 AUTO TRADER GROUP PLC 19 Nov 2015COMMON STOCK GBP.01 23 Nov 2015

212,803.000 0.003.889600Local0.652550
5.960616 0.00 507.38Base

331.09
6,343.71
4,139.59 832,189.23

1,275,288.07

0.00853,010.000 Local
0.00Base

1,653.79
2,530.38

16,397.55
25,091.37

3,295,965.29
5,043,456.48

POUND STERLING Total

SINGAPORE DOLLAR

BNY CONVERGEX EXECUTION SOLUTIONS L SGD/SG3628033904 OSIM INTERNATIONAL LTD 23 Oct 2015COMMON STOCK 28 Oct 2015

276,000.000 0.001.636900Local1.395500
1.172985 0.00 323.74Base

451.78
105.22
146.83 452,383.01

324,172.71

CITIGROUP GLOBAL MARKETS INC. SGD/SG3ACI009VU5 MAPLETREE INDUSTRIAL TRUST 09 Dec 2015REIT 14 Dec 2015

761,200.000 0.001.555900Local1.404050
1.108151 0.00 843.52Base

1,184.35
274.14
384.91 1,185,920.34

844,642.53
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UBS SECURITIES ASIA LTD SGD/SG3B01CK5909 MIDAS HOLDINGS LTD 23 Oct 2015COMMON STOCK 28 Oct 2015

1,731,900.000 0.000.340900Local1.395500
0.244285 0.00 423.07Base

590.40
137.50
191.88 591,186.99

423,638.12

CLSA SINGAPORE PTE LTD. SGD/SG326 Oct 2015 29 Oct 2015

558,200.000 0.000.340900Local1.391800
0.244935 0.00 136.72Base

190.29
44.44
61.85 190,542.52

136,903.66
B01CK5909 Total

780.69 253.730.00 781,729.512,290,100.000 Local

0.00 559.79 181.94 560,541.78Base

UBS SECURITIES ASIA LTD SGD/SG3B192HG901 CDL HOSPITALITY TRUSTS 23 Oct 2015REIT 28 Oct 2015

163,200.000 0.001.389600Local1.395500
0.995772 0.00 162.51Base

226.78
52.81
73.70 227,083.20

162,725.33

CLSA SINGAPORE PTE LTD. SGD/SG326 Oct 2015 29 Oct 2015

195,400.000 0.001.391700Local1.391800
0.999928 0.00 195.39Base

271.94
63.50
88.38 272,298.50

195,644.85
B192HG901 Total

498.72 162.080.00 499,381.70358,600.000 Local

0.00 357.90 116.31 358,370.18Base

0.003,685,900.000 Local
0.00Base

2,915.54
2,084.95

947.55
677.61

2,919,414.56
2,087,727.20

SINGAPORE DOLLAR Total

SOUTH KOREAN WON

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4612737908 KC TECH CO LTD 23 Oct 2015 0.01COMMON STOCK KRW500. 27 Oct 2015

16,065.000 0.0010,585.063119Local1,124.700000
9.411455 0.00 166.31Base

187,054.00
0.00
0.00 170,236,093.00

151,361.33

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4617281902 INTERPARK HOLDINGS CORP 09 Dec 2015 0.01COMMON STOCK KRW500. 11 Dec 2015

22,453.000 0.0010,904.204204Local1,179.400000 269,315.00 0.00 245,101,412.00
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9.245552 0.00 228.35Base 0.00 207,818.73

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4640775003 DONGBU HITEK CO LTD 23 Oct 2015 0.01COMMON STOCK 27 Oct 2015

23,370.000 0.0013,885.693196Local1,124.700000
12.346131 0.00 317.38Base

356,960.00
0.00
0.00 324,865,610.00

288,846.46

J.P.MORGAN SECURITIES(FAR EAST)LTD KRW/KR4649450905 SEAH BESTEEL CORP 23 Oct 2015 0.02COMMON STOCK 27 Oct 2015

3,654.000 0.0032,388.762452Local1,124.700000
28.797690 0.00 73.66Base

82,844.00
0.00
0.00 118,431,382.00

105,300.42

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4652087909 NOROO HOLDINGS CO LTD 23 Oct 2015 0.03COMMON STOCK KRW500. 27 Oct 2015

706.000 0.0028,642.662890Local1,124.700000
25.466936 0.00 19.78Base

22,244.00
0.00
0.00 20,243,964.00

17,999.43

UBS SECURITIES PTE.LTD., SEOUL KRW/KR426 Oct 2015 0.0328 Oct 2015

533.000 0.0028,847.568480Local1,133.800000
25.443260 0.00 14.92Base

16,913.00
0.00
0.00 15,392,667.00

13,576.17

UBS SECURITIES PTE.LTD., SEOUL KRW/KR427 Oct 2015 0.0329 Oct 2015

1,163.000 0.0028,775.489252Local1,131.000000
25.442519 0.00 32.55Base

36,812.00
0.00
0.00 33,502,706.00

29,622.20

UBS SECURITIES PTE.LTD., SEOUL KRW/KR428 Oct 2015 0.0330 Oct 2015

213.000 0.0028,607.422535Local1,130.900000
25.296156 0.00 5.93Base

6,703.00
0.00
0.00 6,100,084.00

5,394.01

UBS SECURITIES PTE.LTD., SEOUL KRW/KR429 Oct 2015 0.0302 Nov 2015

438.000 0.0028,672.196347Local1,142.300000
25.100408 0.00 12.09Base

13,814.00
0.00
0.00 12,572,236.00

11,006.07

UBS SECURITIES PTE.LTD., SEOUL KRW/KR430 Oct 2015 0.0303 Nov 2015

350.000 0.0028,508.802857Local1,140.050000
25.006625 0.00 9.63Base

10,976.00
0.00
0.00 9,989,057.00

8,761.95

UBS SECURITIES PTE.LTD., SEOUL KRW/KR402 Nov 2015 0.0304 Nov 2015

705.000 0.0027,840.080851Local1,137.000000 21,590.00 0.00 19,648,847.00
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24.485559 0.00 18.99Base 0.00 17,281.31
652087909 Total

129,052.00 0.000.00 117,449,561.004,108.000 Local

0.00 113.89 0.00 103,641.14Base

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4652685900 DAELIM B+CO CO LTD 09 Dec 2015 0.01COMMON STOCK 11 Dec 2015

28,999.000 0.0011,823.081313Local1,179.400000
10.024658 0.00 319.78Base

377,143.00
0.00
0.00 343,234,678.00

291,024.82

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR410 Dec 2015 0.0114 Dec 2015

11,022.000 0.0011,793.676012Local1,181.550000
9.981529 0.00 121.02Base

142,989.00
0.00
0.00 130,132,886.00

110,137.43
652685900 Total

520,132.00 0.000.00 473,367,564.0040,021.000 Local

0.00 440.80 0.00 401,162.25Base

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4652979907 SL CORP 09 Dec 2015 0.02COMMON STOCK KRW500.

5,957.000 0.0017,214.766829Local1,179.400000
14.596207 0.00 95.64Base

112,803.00
0.00
0.00 102,661,169.00

87,045.25

UBS SECURITIES PTE.LTD., SEOUL KRW/KR409 Dec 2015 0.02CANCEL

-5,957.000 0.0017,214.766829Local1,179.400000
14.596207 0.00 -95.64Base

-112,803.00
0.00
0.00 -102,661,169.00

-87,045.25

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR410 Dec 2015 0.02

6,098.000 0.0017,542.298950Local1,181.550000
14.846853 0.00 99.59Base

117,670.00
0.00
0.00 107,090,609.00

90,635.70

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR410 Dec 2015 0.02CANCEL

-6,098.000 0.0017,542.298950Local1,181.550000
14.846853 0.00 -99.59Base

-117,670.00
0.00
0.00 -107,090,609.00

-90,635.70

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR410 Dec 2015 0.0214 Dec 2015

6,098.000 0.0017,542.298950Local1,181.550000
14.846853 0.00 99.59Base

117,670.00
0.00
0.00 107,090,609.00

90,635.70
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ITG AUSTRALIA LTD. KRW/KR411 Dec 2015 0.0115 Dec 2015

2,124.000 0.0017,447.309322Local1,179.500000
14.792123 0.00 21.99Base

25,941.00
0.00
0.00 37,084,026.00

31,440.46

UBS SECURITIES PTE.LTD., SEOUL KRW/KR409 Dec 2015 0.0211 Dec 2015

5,957.000 0.0017,214.766829Local1,179.400000
14.596207 0.00 95.64Base

112,803.00
0.00
0.00 102,661,169.00

87,045.25
652979907 Total

256,414.00 0.000.00 246,835,804.0014,179.000 Local

0.00 217.22 0.00 209,121.41Base

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4656297900 DAEWOONG PHARMACEUTICAL CO 23 Oct 2015 0.08COMMON STOCK 27 Oct 2015

4,746.000 0.0077,181.977876Local1,124.700000
68.624502 0.00 358.26Base

402,936.00
0.00
0.00 366,708,603.00

326,050.15

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4672535903 WONIK QNC CORP 09 Dec 2015 0.02COMMON STOCK KRW500.

7,030.000 0.0017,543.850782Local1,179.400000
14.875234 0.00 115.03Base

135,667.00
0.00
0.00 123,468,938.00

104,687.92

UBS SECURITIES PTE.LTD., SEOUL KRW/KR409 Dec 2015 0.02CANCEL

-7,030.000 0.0017,543.850782Local1,179.400000
14.875234 0.00 -115.03Base

-135,667.00
0.00
0.00 -123,468,938.00

-104,687.92

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR410 Dec 2015 0.02

10,962.000 0.0017,702.108374Local1,181.550000
14.982107 0.00 180.66Base

213,456.00
0.00
0.00 194,263,968.00

164,414.51

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR410 Dec 2015 0.02CANCEL

-10,962.000 0.0017,702.108374Local1,181.550000
14.982107 0.00 -180.66Base

-213,456.00
0.00
0.00 -194,263,968.00

-164,414.51

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR410 Dec 2015 0.0214 Dec 2015

10,962.000 0.0017,702.108374Local1,181.550000
14.982107 0.00 180.66Base

213,456.00
0.00
0.00 194,263,968.00

164,414.51
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ITG AUSTRALIA LTD. KRW/KR411 Dec 2015 0.0115 Dec 2015

2,003.000 0.0017,550.509735Local1,179.500000
14.879618 0.00 20.86Base

24,608.00
0.00
0.00 35,178,279.00

29,824.74

UBS SECURITIES PTE.LTD., SEOUL KRW/KR409 Dec 2015 0.0211 Dec 2015

7,030.000 0.0017,543.850782Local1,179.400000
14.875234 0.00 115.03Base

135,667.00
0.00
0.00 123,468,938.00

104,687.92
672535903 Total

373,731.00 0.000.00 352,911,185.0019,995.000 Local

0.00 316.55 0.00 298,927.17Base

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4698495900 NEXEN TIRE CORP 23 Oct 2015 0.01COMMON STOCK KRW500. 27 Oct 2015

21,123.000 0.0015,155.966198Local1,124.700000
13.475563 0.00 313.11Base

352,153.00
0.00
0.00 320,491,627.00

284,957.43

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4ACI06W1C1 ASIA CEMENT CO LTD 09 Dec 2015 0.09COMMON STOCK 11 Dec 2015

515.000 0.0092,774.401942Local1,179.400000
78.662372 0.00 44.56Base

52,557.00
0.00
0.00 47,831,374.00

40,555.68

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR410 Dec 2015 0.0914 Dec 2015

1,196.000 0.0092,965.981605Local1,181.550000
78.681378 0.00 103.51Base

122,306.00
0.00
0.00 111,309,620.00

94,206.44
ACI06W1C1 Total

174,863.00 0.000.00 159,140,994.001,711.000 Local

0.00 148.07 0.00 134,762.12Base

J.P.MORGAN SECURITIES(FAR EAST)LTD KRW/KR4B1G40W902 UNITEST INC 23 Oct 2015 0.01COMMON STOCK KRW500. 27 Oct 2015

31,684.000 0.0010,296.572213Local1,124.700000
9.154950 0.00 203.05Base

228,366.00
0.00
0.00 326,464,960.00

290,268.48

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4B1L0LB907 OSSTEM IMPLANT CO LTD 09 Dec 2015 0.07COMMON STOCK KRW500. 11 Dec 2015

3,883.000 0.0078,834.844708Local1,179.400000
66.843178 0.00 285.51Base

336,727.00
0.00
0.00 306,452,429.00

259,837.57
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UBS SECURITIES PTE.LTD., SEOUL KRW/KR4B3XF33905 HALLA HOLDINGS CORP 23 Oct 2015 0.05COMMON STOCK 27 Oct 2015

7,136.000 0.0054,373.424467Local1,124.700000
48.344825 0.00 379.49Base

426,810.00
0.00
0.00 388,435,567.00

345,368.16

UBS SECURITIES PTE.LTD., SEOUL KRW/KR426 Oct 2015 0.0628 Oct 2015

15,741.000 0.0057,836.976812Local1,133.800000
51.011622 0.00 883.27Base

1,001,453.00
0.00
0.00 911,413,305.00

803,857.21
B3XF33905 Total

1,428,263.00 0.000.00 1,299,848,872.0022,877.000 Local

0.00 1,262.76 0.00 1,149,225.37Base

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4B4RJZV905 ENF TECHNOLOGY CO LTD 09 Dec 2015 0.02COMMON STOCK KRW500. 11 Dec 2015

21,041.000 0.0018,631.827717Local1,179.400000
15.797717 0.00 365.64Base

431,236.00
0.00
0.00 392,463,523.00

332,765.41

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR410 Dec 2015 0.0214 Dec 2015

3,635.000 0.0018,865.003576Local1,181.550000
15.966318 0.00 63.84Base

75,432.00
0.00
0.00 68,649,720.00

58,101.41
B4RJZV905 Total

506,668.00 0.000.00 461,113,243.0024,676.000 Local

0.00 429.48 0.00 390,866.82Base

0.00254,545.000 Local
0.00Base

5,605,478.00
4,874.40

0.00
0.00

5,289,419,339.00
4,602,146.85

SOUTH KOREAN WON Total

SWEDISH KRONA

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE1737143909 INTRUM JUSTITIA AB 19 Nov 2015 0.01COMMON STOCK SEK.02 23 Nov 2015

37,612.000 0.00294.159500Local8.656000
33.983306 0.00 511.27Base

4,425.57
0.00
0.00 11,068,352.68

1,278,691.39

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE1ACI0C7SS5 AXFOOD AB 19 Nov 2015 0.01COMMON STOCK SEK5.0 23 Nov 2015

14,384.000 0.00160.708300Local8.656000 924.65 0.00 2,312,552.84
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18.566116 0.00 106.82Base 0.00 267,161.83

INSTINET U.K. LTD SEK/SE1B0LC9F908 FASTIGHETS AB BALDER B SHRS 19 Nov 2015 0.01COMMON STOCK SEK1. 23 Nov 2015

585.000 0.00183.266600Local8.656000
21.172204 0.00 3.41Base

29.48
0.00
0.00 107,240.44

12,389.15

D CARNEGIE AG SEK/SE119 Nov 2015 0.0223 Nov 2015

71,861.000 0.00183.400000Local8.656000
21.187616 0.00 1,522.56Base

13,179.31
0.00
0.00 13,192,486.71

1,524,085.80
B0LC9F908 Total

13,208.79 0.000.00 13,299,727.1572,446.000 Local

0.00 1,525.97 0.00 1,536,474.95Base

INSTINET U.K. LTD SEK/SE1B156XW903 WIHLBORGS FASTIGHETER AB 19 Nov 2015 0.01COMMON STOCK SEK2.5 23 Nov 2015

29,455.000 0.00172.285000Local8.656000
19.903535 0.00 161.22Base

1,395.53
0.00
0.00 5,076,050.21

586,419.85

UBS LIMITED SEK/SE119 Nov 2015 0.0123 Nov 2015

69.000 0.00172.250000Local8.663200
19.882953 0.00 0.38Base

3.27
0.00
0.00 11,888.52

1,372.30
B156XW903 Total

1,398.80 0.000.00 5,087,938.7329,524.000 Local

0.00 161.60 0.00 587,792.15Base

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE1B1GDH8907 UNIBET GROUP PLC SDR 19 Nov 2015 0.04SDR GBP.005 23 Nov 2015

7,090.000 0.00800.954800Local8.656000
92.531747 0.00 262.42Base

2,271.51
0.00
0.00 5,681,041.04

656,312.50

0.00161,056.000 Local
0.00Base

22,229.32
2,568.08

0.00
0.00

37,449,612.44
4,326,432.82

SWEDISH KRONA Total

SWISS FRANC

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4469737902 ASCOM HOLDING AG REG 19 Nov 2015 0.01COMMON STOCK CHF.5 23 Nov 2015
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20,655.000 0.0019.810000Local1.013950
19.537453 0.00 161.42Base

163.67
0.00
0.00 409,339.22

403,707.50

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH420 Nov 2015 0.0124 Nov 2015

1,995.000 0.0019.988300Local1.016650
19.660945 0.00 15.69Base

15.95
0.00
0.00 39,892.61

39,239.28
469737902 Total

179.62 0.000.00 449,231.8322,650.000 Local

0.00 177.11 0.00 442,946.78Base

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4751789900 VALIANT HOLDING AG REG 19 Nov 2015 0.05COMMON STOCK CHF.5 23 Nov 2015

9,834.000 0.00115.990400Local1.013950
114.394595 0.00 449.98Base

456.26
0.00
0.00 1,141,105.85

1,125,406.43

0.0032,484.000 Local
0.00Base

635.88
627.09

0.00
0.00

1,590,337.68
1,568,353.21

SWISS FRANC Total

EQUITY  Total
19,074,548.000

Base 0.00 33,654.29 37,238.40 55,087,656.03

60,553,025.3737,238.4033,654.290.00

24,539,917.340

PURCHASE Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Oct 20150.163% 31 Dec 2030 06 Oct 2015

STIF FUND

2,225.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,225.01

2,225.01

STATE STREET BANK AND TRUST USD/CSW21 Oct 201531 Dec 2030 21 Oct 2015

STIF FUND

184,115.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 184,115.83

184,115.83

STATE STREET BANK AND TRUST USD/CSW27 Oct 201531 Dec 2030 27 Oct 2015

STIF FUND

1,276,861.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,276,861.87

1,276,861.87

STATE STREET BANK AND TRUST USD/CSW02 Nov 201531 Dec 2030 02 Nov 2015

STIF FUND

631,633.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 631,633.91

631,633.91

STATE STREET BANK AND TRUST USD/CSW16 Nov 201531 Dec 2030 16 Nov 2015

STIF FUND

1,171,629.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,171,629.17

1,171,629.17

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Nov 20150.178% 31 Dec 2030 24 Nov 2015

STIF FUND

1,432,967.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,432,967.61

1,432,967.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Dec 20150.187% 31 Dec 2030 15 Dec 2015

STIF FUND

429,346.300 0.00100.000000Local1.000000 0.00 0.00 429,346.30
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100.000000 0.00 0.00Base 0.00 429,346.30
86199E9B7 Total

0.00 0.000.00 5,128,779.705,128,779.700 Local

0.00 0.00 0.00 5,128,779.70Base

0.005,128,779.700 Local
0.00Base

0.00
0.00

0.00
0.00

5,128,779.70
5,128,779.70

US DOLLAR Total

CASH EQUIVALENTS  Total
5,128,779.700

Base 0.00 0.00 0.00 5,128,779.70

EQUITY
AUSTRALIAN DOLLAR

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8600284905 AUSTRALIAN PHARMA INDUS LTD 23 Oct 2015COMMON STOCK 28 Oct 2015

119,369.000 0.001.752900Local1.383796
1.266733 0.00 151.21Base

209.24
0.00
0.00 209,032.68

151,057.44

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8600688006 ADELAIDE BRIGHTON LTD 23 Oct 2015COMMON STOCK 28 Oct 2015

197,152.000 0.004.168800Local1.383796
3.012583 0.00 237.57Base

328.75
0.00
0.00 821,558.51

593,699.15

ITG AUSTRALIA LTD. AUD/AU809 Dec 2015 14 Dec 2015

185,710.000 0.004.234100Local1.384275
3.058713 0.00 227.22Base

314.53
0.00
0.00 786,000.18

567,806.38
600688006 Total

643.28 0.000.00 1,607,558.69382,862.000 Local

0.00 464.79 0.00 1,161,505.53Base

CUSIP CHANGE NON CASH AUD/AU8602420002 AMALGAMATED HOLDINGS LTD 22 Dec 2015COMMON STOCK 22 Dec 2015

9,837.000 0.0015.405846Local1.379042
11.171410 0.00 0.00Base

0.00
0.00
0.00 151,547.31

109,893.16
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DEUTSCHE BANK SECURITIES INC AUD/AU8602905903 SMS MANAGEMENT + TECH LTD 09 Dec 2015COMMON STOCK 14 Dec 2015

29,211.000 0.003.091800Local1.384275
2.233516 0.00 65.24Base

90.31
0.00
0.00 90,224.26

65,177.99

UBS WARBURG AUSTRALIA EQUITIES AUD/AU810 Dec 2015 15 Dec 2015

8,711.000 0.003.050700Local1.370426
2.226096 0.00 19.39Base

26.57
0.00
0.00 26,548.08

19,372.14

DEUTSCHE BANK SECURITIES INC AUD/AU811 Dec 2015 16 Dec 2015

23,202.000 0.002.956800Local1.387540
2.130966 0.00 49.44Base

68.60
0.00
0.00 68,535.07

49,393.22
602905903 Total

185.48 0.000.00 185,307.4161,124.000 Local

0.00 134.07 0.00 133,943.35Base

DEUTSCHE BANK SECURITIES INC AUD/AU8608820007 BEACH ENERGY LTD 09 Dec 2015COMMON STOCK 14 Dec 2015

901,801.000 0.000.438200Local1.384275
0.316556 0.00 285.47Base

395.17
0.00
0.00 394,774.03

285,184.69

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8610226003 BLACKMORES LTD 23 Oct 2015 0.11COMMON STOCK 28 Oct 2015

5,585.000 0.00147.401699Local1.383796
106.519819 0.00 594.91Base

823.24
0.00
0.00 822,415.25

594,318.27

ITG AUSTRALIA LTD. AUD/AU809 Dec 2015 0.0514 Dec 2015

2,325.000 0.00187.855100Local1.384275
135.706489 0.00 126.21Base

174.71
0.00
0.00 436,588.40

315,391.38
610226003 Total

997.95 0.000.00 1,259,003.657,910.000 Local

0.00 721.12 0.00 909,709.65Base

DEUTSCHE BANK SECURITIES INC AUD/AU8616769907 ALTIUM LTD 09 Dec 2015COMMON STOCK 14 Dec 2015

109,728.000 0.004.945200Local1.384275
3.572412 0.00 392.00Base

542.63
0.00
0.00 542,084.28

391,601.58
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UBS WARBURG AUSTRALIA EQUITIES AUD/AU810 Dec 2015 15 Dec 2015

32,186.000 0.004.809500Local1.370426
3.509493 0.00 112.96Base

154.80
0.00
0.00 154,643.77

112,843.58

DEUTSCHE BANK SECURITIES INC AUD/AU811 Dec 2015 117 Dec 2015

43,435.000 0.004.744400Local1.387540
3.419289 0.00 148.51Base

206.07
0.00
0.00 205,866.94

148,368.29
616769907 Total

903.50 0.000.00 902,594.99185,349.000 Local

0.00 653.47 0.00 652,813.45Base

ITG AUSTRALIA LTD. AUD/AU8620569905 INVESTA OFFICE FUND 09 Dec 2015REIT 14 Dec 2015

78,067.000 0.004.096200Local1.384275
2.959094 0.00 92.40Base

127.91
0.00
0.00 319,650.14

230,915.20

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8623864006 CSR LTD 23 Oct 2015COMMON STOCK 28 Oct 2015

45,528.000 0.002.815200Local1.383796
2.034404 0.00 92.62Base

128.17
0.00
0.00 128,042.26

92,529.72

ITG AUSTRALIA LTD. AUD/AU809 Dec 2015 14 Dec 2015

148,633.000 0.002.857500Local1.384275
2.064257 0.00 122.73Base

169.89
0.00
0.00 424,548.91

306,694.05
623864006 Total

298.06 0.000.00 552,591.17194,161.000 Local

0.00 215.35 0.00 399,223.77Base

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8625398904 ARISTOCRAT LEISURE LTD 23 Oct 2015 0.01COMMON STOCK 28 Oct 2015

130,898.000 0.009.159400Local1.383796
6.619039 0.00 866.42Base

1,198.95
0.00
0.00 1,197,748.19

865,552.57

ITG AUSTRALIA LTD. AUD/AU809 Dec 2015 14 Dec 2015

171,271.000 0.009.762500Local1.384275
7.052428 0.00 483.15Base

668.81
0.00
0.00 1,671,364.33

1,207,393.28
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625398904 Total

1,867.76 0.000.00 2,869,112.52302,169.000 Local

0.00 1,349.57 0.00 2,072,945.85Base

ITG AUSTRALIA LTD. AUD/AU8626072904 SELECT HARVESTS LTD 09 Dec 2015COMMON STOCK 14 Dec 2015

16,092.000 0.007.886200Local1.384275
5.696989 0.00 36.67Base

50.76
0.00
0.00 126,853.97

91,639.28

JP MORGAN SECURITIES AUSTRALIA LTD AUD/AU8628765901 CREDIT CORP GROUP LTD 23 Oct 2015COMMON STOCK 28 Oct 2015

18,743.000 0.009.378600Local1.383796
6.777444 0.00 50.81Base

70.31
0.00
0.00 175,712.79

126,978.82

DEUTSCHE BANK SECURITIES INC AUD/AU8656570900 ABACUS PROPERTY GROUP 09 Dec 2015REIT 14 Dec 2015

332,302.000 0.002.992400Local1.384275
2.161709 0.00 718.34Base

994.38
0.00
0.00 993,386.12

717,621.95

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8670262906 JB HI FI LTD 23 Oct 2015 0.01COMMON STOCK 28 Oct 2015

23,026.000 0.0018.518900Local1.383796
13.382681 0.00 308.15Base

426.42
0.00
0.00 425,989.77

307,841.45

ITG AUSTRALIA LTD. AUD/AU8687326900 TABCORP HOLDINGS LTD 09 Dec 2015COMMON STOCK 14 Dec 2015

353,244.000 0.004.662100Local1.384275
3.367900 0.00 475.87Base

658.74
0.00
0.00 1,646,200.11

1,189,214.65

DEUTSCHE BANK SECURITIES INC AUD/AU8B1Y9BC903 GROWTHPOINT PROPERTIES AUSTR 09 Dec 2015REIT 14 Dec 2015

76,745.000 0.003.031100Local1.384275
2.189666 0.00 168.04Base

232.62
0.00
0.00 232,389.15

167,877.88

CUSIP CHANGE NON CASH AUD/AU8B3SVQF904 ECHO ENTERTAINMENT GROUP LTD 16 Nov 2015 1COMMON STOCK 17 Nov 2015

493,048.000 0.003.721563Local1.206015
3.085834 0.00 0.00Base

0.00
0.00
0.00 1,834,909.53

1,521,464.60
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0.003,555,849.000 Local
0.00Base

8,061.58
5,825.33

0.00
0.00

13,886,614.03
10,229,830.72

AUSTRALIAN DOLLAR Total

EURO CURRENCY

FRANCE

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR4403187909 VEOLIA ENVIRONNEMENT 19 Nov 2015 0.01COMMON STOCK EUR5. 23 Nov 2015

76,277.000 0.0022.273500Local0.930449
23.938443 0.00 730.38Base

679.58
0.00
0.00 1,698,276.18

1,825,222.21

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR4565478906 ATOS SE 19 Nov 2015 0.03COMMON STOCK EUR1.0 23 Nov 2015

22,319.000 0.0076.396500Local0.930449
82.107133 0.00 733.02Base

682.04
0.00
0.00 1,704,411.44

1,831,816.08

RIGHTS EXERCISED EUR/FR4BYRP8K909 TECHNICOLOR SA 04 Nov 2015EUR1 SUB RIGHTS/RECE

576,107.000 0.000.000000Local0.913075
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS EXERCISED EUR/FR404 Nov 2015 CANCEL

-576,107.000 0.000.000000Local0.913075
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS EXERCISED EUR/FR404 Nov 2015 17 Nov 2015

576,107.000 0.000.000000Local0.920683
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
BYRP8K909 Total

0.00 0.000.00 0.00576,107.000 Local

0.00 0.00 0.00 0.00Base

3,402,687.620.001,361.620.00674,703.000 Local
FRANCE Total

3,657,038.290.001,463.400.00Base

GERMANY
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BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5475497905 DEUTSCHE EUROSHOP AG 19 Nov 2015 0.02COMMON STOCK 23 Nov 2015

22,105.000 0.0040.168700Local0.930449
43.171308 0.00 381.72Base

355.17
0.00
0.00 887,573.94

953,920.03

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5494351901 INDUS HOLDING AG 19 Nov 2015 0.02COMMON STOCK 23 Nov 2015

7,824.000 0.0043.231500Local0.930449
46.463052 0.00 145.41Base

135.30
0.00
0.00 338,107.96

363,381.51

UBS LIMITED EUR/DE5516921905 DRAEGERWERK AG   PREF 01 Oct 2015 0.02PREFERENCE 05 Oct 2015

144.000 0.0075.016300Local0.892817
84.022034 0.00 3.33Base

2.97
0.00
0.00 10,799.38

12,095.85

UBS LIMITED EUR/DE502 Oct 2015 0.0206 Oct 2015

985.000 0.0073.605100Local0.887036
82.978707 0.00 22.48Base

19.94
0.00
0.00 72,481.08

81,711.54

UBS LIMITED EUR/DE505 Oct 2015 0.0207 Oct 2015

2,975.000 0.0075.734800Local0.891941
84.910101 0.00 69.47Base

61.96
0.00
0.00 225,249.07

252,538.08

UBS LIMITED EUR/DE506 Oct 2015 0.0208 Oct 2015

1,173.000 0.0076.575300Local0.887863
86.246752 0.00 27.82Base

24.70
0.00
0.00 89,798.13

101,139.62
516921905 Total

109.57 0.000.00 398,327.665,277.000 Local

0.00 123.10 0.00 447,485.09Base

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5546535907 SALZGITTER AG 19 Nov 2015 0.01COMMON STOCK 23 Nov 2015

46,551.000 0.0025.232300Local0.930449
27.118413 0.00 504.96Base

469.84
0.00
0.00 1,174,118.96

1,261,884.27

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5ACI00RQT4 K S AG REG 19 Nov 2015 0.01COMMON STOCK 23 Nov 2015

68,832.000 0.0024.500000Local0.930449
26.331373 0.00 724.97Base

674.55
0.00
0.00 1,685,709.45

1,811,716.12
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INSTINET U.K. LTD EUR/DE5B17R24901 WACKER NEUSON SE 19 Nov 2015COMMON STOCK 23 Nov 2015

43,083.000 0.0013.079900Local0.930449
14.057622 0.00 166.55Base

154.97
0.00
0.00 563,366.36

605,477.96

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5B9G6L8900 LEG IMMOBILIEN AG 19 Nov 2015 0.03COMMON STOCK 23 Nov 2015

8,263.000 0.0073.187500Local0.931402
78.577778 0.00 259.72Base

241.90
0.00
0.00 604,506.41

649,028.46

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE519 Nov 2015 0.0323 Nov 2015

21,248.000 0.0072.966500Local0.930449
78.420741 0.00 666.52Base

620.16
0.00
0.00 1,549,772.03

1,665,617.38
B9G6L8900 Total

862.06 0.000.00 2,154,278.4429,511.000 Local

0.00 926.24 0.00 2,314,645.84Base

7,201,482.770.002,761.460.00223,183.000 Local
GERMANY Total

7,758,510.820.002,972.950.00Base

ITALY

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT4441901907 BREMBO SPA 19 Nov 2015 0.02COMMON STOCK EUR.52 23 Nov 2015

22,710.000 0.0041.696500Local0.930449
44.813311 0.00 407.08Base

378.77
0.00
0.00 946,548.74

1,017,303.19

946,548.740.00378.770.0022,710.000 Local
ITALY Total

1,017,303.190.00407.080.00Base

NETHERLANDS (THE)

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL5B58C6H901 APERAM 19 Nov 2015 0.01COMMON STOCK 23 Nov 2015

17,743.000 0.0033.866000Local0.930449
36.397481 0.00 258.32Base

240.35
0.00
0.00 600,644.09

645,542.20
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600,644.090.00240.350.0017,743.000 Local
NETHERLANDS (THE) Total

645,542.200.00258.320.00Base

SPAIN

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES5B18S76908 BOLSAS Y MERCADOS ESPANOLES 19 Nov 2015 0.01COMMON STOCK EUR3. 24 Nov 2015

31,894.000 0.0032.809600Local0.930449
35.262115 0.00 449.86Base

418.57
0.00
0.00 1,046,010.81

1,124,200.05

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES5B1X8QN906 BANCO DE SABADELL SA 19 Nov 2015COMMON STOCK EUR.125 24 Nov 2015

527,570.000 0.001.775000Local0.930449
1.907681 0.00 402.57Base

374.57
0.00
0.00 936,062.18

1,006,032.76

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES5B9B45Z908 LIBERBANK SA 19 Nov 2015COMMON STOCK EUR.3 24 Nov 2015

1,085,626.000 0.000.566500Local0.930449
0.608846 0.00 264.39Base

246.00
0.00
0.00 614,761.13

660,714.48

2,596,834.120.001,039.140.001,645,090.000 Local
SPAIN Total

2,790,947.290.001,116.820.00Base

UNITED KINGDOM

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/GBBB1RR84903 SMURFIT KAPPA GROUP PLC 19 Nov 2015 0.01COMMON STOCK EUR.001 23 Nov 2015

70,307.000 0.0025.909800Local0.930449
27.846556 0.00 783.13Base

728.66
1.34
1.25 1,820,910.40

1,957,023.33

1,820,910.401.25728.660.0070,307.000 Local
UNITED KINGDOM Total

1,957,023.331.34783.130.00Base

0.002,653,736.000 Local
0.00Base

6,510.00
7,001.70

1.25
1.34

16,569,107.74
17,826,365.12

EURO CURRENCY Total

HONG KONG DOLLAR

BNY CONVERGEX EXECUTION SOLUTIONS L HKD/HK1616392908 NEW WORLD CHINA LAND LTD 09 Dec 2015COMMON STOCK HKD.1 11 Dec 2015
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Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

104,000.000 0.005.360000Local7.750450
0.691573 0.00 71.92Base

557.44
77.53

600.92 556,281.64
71,774.11

BNY CONVERGEX EXECUTION SOLUTIONS L HKD/HK1632758900 KINGDEE INTERNATIONAL SFTWR 23 Oct 2015COMMON STOCK HKD.025 27 Oct 2015

322,000.000 0.003.392900Local7.750050
0.437791 0.00 140.97Base

1,092.51
151.89

1,177.13 1,090,244.16
140,675.76

BNY CONVERGEX EXECUTION SOLUTIONS L HKD/HK109 Dec 2015 11 Dec 2015

446,000.000 0.003.698900Local7.750450
0.477250 0.00 212.85Base

1,649.71
229.28

1,777.03 1,646,282.66
212,411.24

632758900 Total

2,742.22 2,954.160.00 2,736,526.82768,000.000 Local

0.00 353.82 381.17 353,087.00Base

INSTINET PACIFIC LIMITED HKD/HK1686985003 TAI CHEUNG HOLDINGS 23 Oct 2015COMMON STOCK HKD.1 27 Oct 2015

13,000.000 0.006.291000Local7.750050
0.811737 0.00 10.55Base

81.78
11.39
88.30 81,612.92

10,530.63

CITIGROUP GLOBAL MARKETS INC. HKD/HK126 Oct 2015 28 Oct 2015

24,000.000 0.006.243300Local7.750050
0.805582 0.00 19.33Base

149.84
20.84

161.54 149,527.82
19,293.79

CITIGROUP GLOBAL MARKETS INC. HKD/HK127 Oct 2015 29 Oct 2015

28,000.000 0.006.222300Local7.750050
0.802872 0.00 22.48Base

174.22
24.31

188.41 173,861.77
22,433.63

686985003 Total

405.84 438.250.00 405,002.5165,000.000 Local

0.00 52.36 56.54 52,258.05Base

BNY CONVERGEX EXECUTION SOLUTIONS L HKD/HK1B01G0P908 DAH SING BANKING GROUP LTD 09 Dec 2015COMMON STOCK 11 Dec 2015

26,400.000 0.0014.708800Local7.750450
1.897799 0.00 50.10Base

388.31
54.05

418.90 387,505.11
49,997.76

INSTINET PACIFIC LIMITED HKD/HK1B05GWV906 EMPEROR INTL HLDG LTD 23 Oct 2015COMMON STOCK HKD.01 27 Oct 2015
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October 1, 2015
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

86,000.000 0.001.512800Local7.750050
0.195199 0.00 16.79Base

130.10
18.19

141.02 129,829.68
16,752.11

CITIGROUP GLOBAL MARKETS INC. HKD/HK126 Oct 2015 28 Oct 2015

114,000.000 0.001.506100Local7.750050
0.194334 0.00 22.15Base

171.70
23.90

185.22 171,338.48
22,108.05

CITIGROUP GLOBAL MARKETS INC. HKD/HK127 Oct 2015 29 Oct 2015

270,000.000 0.001.499400Local7.750050
0.193470 0.00 52.24Base

404.84
56.28

436.17 403,996.99
52,128.31

CITIGROUP GLOBAL MARKETS INC. HKD/HK128 Oct 2015 30 Oct 2015

370,000.000 0.001.498100Local7.750050
0.193302 0.00 71.52Base

554.30
77.12

597.68 553,145.02
71,373.09

CITIGROUP GLOBAL MARKETS INC. HKD/HK129 Oct 2015 02 Nov 2015

34,000.000 0.001.498600Local7.750150
0.193364 0.00 6.57Base

50.95
7.09

54.93 50,846.52
6,560.71

B05GWV906 Total

1,311.89 1,415.020.00 1,309,156.69874,000.000 Local

0.00 169.27 182.58 168,922.27Base

CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK1B1Z656908 STELLA INTERNATIONAL 23 Oct 2015COMMON STOCK HKD.1 27 Oct 2015

102,000.000 0.0018.608500Local7.750050
2.401081 0.00 244.91Base

1,898.07
263.89

2,045.16 1,894,123.77
244,401.49

BNY CONVERGEX EXECUTION SOLUTIONS L HKD/HK1B28XTQ907 VALUE PARTNERS GROUP LTD 23 Oct 2015COMMON STOCK HKD.1 27 Oct 2015

296,000.000 0.008.573200Local7.750050
1.106212 0.00 327.44Base

2,537.67
352.69

2,733.40 2,532,396.13
326,758.68

BNY CONVERGEX EXECUTION SOLUTIONS L HKD/HK1B3XH0P905 HUTCHISON TELECOMM HONG KONG 09 Dec 2015COMMON STOCK HKD.25 11 Dec 2015

398,000.000 0.002.704000Local7.750450
0.348883 0.00 138.86Base

1,076.19
149.65

1,159.87 1,073,955.94
138,566.91

BNY CONVERGEX EXECUTION SOLUTIONS L HKD/HK1B6083Z909 MAN WAH HOLDINGS LTD 09 Dec 2015COMMON STOCK HKD.4 11 Dec 2015
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44,400.000 0.009.265400Local7.750450
1.195466 0.00 53.08Base

411.38
57.24

443.68 410,528.70
52,968.37

INSTINET PACIFIC LIMITED HKD/HK1B6ZNMQ907 SITOY GROUP HOLDINGS LTD 23 Oct 2015COMMON STOCK HKD.1 27 Oct 2015

23,000.000 0.003.943000Local7.750050
0.508771 0.00 11.70Base

90.69
12.64
97.98 90,500.33

11,677.39

CITIGROUP GLOBAL MARKETS INC. HKD/HK126 Oct 2015 28 Oct 2015

45,000.000 0.003.999300Local7.750050
0.516035 0.00 23.22Base

179.97
25.02

193.86 179,594.67
23,173.36

CITIGROUP GLOBAL MARKETS INC. HKD/HK127 Oct 2015 29 Oct 2015

17,000.000 0.003.911200Local7.750050
0.504668 0.00 8.58Base

66.49
9.31

72.12 66,351.79
8,561.47

CITIGROUP GLOBAL MARKETS INC. HKD/HK128 Oct 2015 30 Oct 2015

3,000.000 0.003.895000Local7.750050
0.502577 0.00 1.51Base

11.69
1.67

12.90 11,660.41
1,504.56

CITIGROUP GLOBAL MARKETS INC. HKD/HK130 Oct 2015 03 Nov 2015

136,000.000 0.003.800300Local7.750100
0.490355 0.00 66.69Base

516.84
71.84

556.79 515,767.17
66,549.74

MERRILL LYNCH INTERNATIONAL HKD/HK130 Oct 2015 03 Nov 2015

45,000.000 0.003.830000Local7.750100
0.494187 0.00 22.24Base

172.35
24.03

186.27 171,991.38
22,192.15

CITIGROUP GLOBAL MARKETS INC. HKD/HK116 Nov 2015 18 Nov 2015

438,000.000 0.003.500000Local7.751100
0.451549 0.00 197.78Base

1,533.00
213.01

1,651.04 1,529,815.96
197,367.59

B6ZNMQ907 Total

2,571.03 2,770.960.00 2,565,681.71707,000.000 Local

0.00 331.72 357.52 331,026.26Base
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0.003,384,800.000 Local
0.00Base

13,900.04
1,793.48

14,980.32
1,932.86

13,871,159.02
1,789,760.90

HONG KONG DOLLAR Total

JAPANESE YEN

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5606842003 AUTOBACS SEVEN CO LTD 12 Nov 2015 0.01COMMON STOCK 17 Nov 2015

17,100.000 0.002,217.265497Local122.935000
18.036080 0.00 154.20Base

18,957.00
0.00
0.00 37,896,283.00

308,262.76

ITG AUSTRALIA LTD. JPY/JP5607147907 NISSIN KOGYO CO LTD 14 Dec 2015COMMON STOCK 17 Dec 2015

21,700.000 0.001,776.035991Local120.720000
14.712028 0.00 95.77Base

11,561.00
0.00
0.00 38,528,420.00

319,155.24

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5618430003 CENTRAL GLASS CO LTD 12 Nov 2015COMMON STOCK 17 Nov 2015

61,000.000 0.00599.606607Local122.935000
4.877428 0.00 148.76Base

18,288.00
0.00
0.00 36,557,715.00

297,374.34

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5625041900 EXEDY CORP 12 Nov 2015 0.01COMMON STOCK 17 Nov 2015

4,000.000 0.002,936.400000Local122.935000
23.885793 0.00 47.77Base

5,872.00
0.00
0.00 11,739,728.00

95,495.41

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5625114004 DAISHI BANK LTD/THE 16 Oct 2015COMMON STOCK 21 Oct 2015

36,000.000 0.00550.138889Local119.195000
4.615453 0.00 83.07Base

9,902.00
0.00
0.00 19,795,098.00

166,073.22

ITG AUSTRALIA LTD. JPY/JP5625313903 DAIICHIKOSHO CO LTD 14 Dec 2015 0.01COMMON STOCK 17 Dec 2015

3,500.000 0.004,292.285429Local120.720000
35.555711 0.00 37.33Base

4,506.00
0.00
0.00 15,018,493.00

124,407.66

MERRILL LYNCH INTERNATIONAL JPY/JP5628978900 CAWACHI LTD 12 Nov 2015 0.01COMMON STOCK 17 Nov 2015

4,800.000 0.002,276.277083Local122.935000
18.516103 0.00 26.66Base

3,277.00
0.00
0.00 10,922,853.00

88,850.64

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5629655903 GEO HOLDINGS CORP 16 Oct 2015 0.01COMMON STOCK 21 Oct 2015
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Price Interest
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

10,600.000 0.001,842.235755Local119.195000
15.455646 0.00 81.91Base

9,763.00
0.00
0.00 19,517,936.00

163,747.94

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP512 Nov 2015 0.0117 Nov 2015

4,500.000 0.001,800.733333Local122.935000
14.647849 0.00 32.95Base

4,051.00
0.00
0.00 8,099,249.00

65,882.37

ITG AUSTRALIA LTD. JPY/JP514 Dec 2015 17 Dec 2015

26,300.000 0.001,932.730380Local120.720000
16.010026 0.00 126.32Base

15,249.00
0.00
0.00 50,815,560.00

420,937.38
629655903 Total

29,063.00 0.000.00 78,432,745.0041,400.000 Local

0.00 241.18 0.00 650,567.69Base

MERGER NON CASH JPY/JP5642604003 HIGO BANK LTD/THE 01 Oct 2015COMMON STOCK 01 Oct 2015

35,000.000 0.00556.077828Local104.178409
5.337745 0.00 0.00Base

0.00
0.00
0.00 19,462,724.00

186,821.09

ITG AUSTRALIA LTD. JPY/JP5648346005 KANEMATSU CORP 14 Dec 2015COMMON STOCK 17 Dec 2015

151,000.000 0.00195.776199Local120.720000
1.621738 0.00 73.46Base

8,868.00
0.00
0.00 29,553,338.00

244,808.96

ITG AUSTRALIA LTD. JPY/JP5648358000 KANDENKO CO LTD 14 Dec 2015COMMON STOCK 17 Dec 2015

37,000.000 0.00792.362486Local120.720000
6.563639 0.00 72.85Base

8,795.00
0.00
0.00 29,308,617.00

242,781.78

MERRILL LYNCH INTERNATIONAL JPY/JP5649650009 KOKUYO CO LTD 16 Oct 2015COMMON STOCK 21 Oct 2015

28,300.000 0.001,279.456290Local119.195000
10.734144 0.00 91.13Base

10,862.00
0.00
0.00 36,197,751.00

303,685.15

MERRILL LYNCH INTERNATIONAL JPY/JP512 Nov 2015 17 Nov 2015

26,500.000 0.001,416.287887Local122.935000
11.520624 0.00 91.58Base

11,259.00
0.00
0.00 37,520,370.00

305,204.95
649650009 Total

22,121.00 0.000.00 73,718,121.0054,800.000 Local
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0.00 182.71 0.00 608,890.10Base

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5656944006 MARUDAI FOOD CO LTD 12 Nov 2015COMMON STOCK 17 Nov 2015

25,000.000 0.00471.273880Local122.935000
3.833521 0.00 47.91Base

5,890.00
0.00
0.00 11,775,957.00

95,790.11

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP513 Nov 2015 18 Nov 2015

16,000.000 0.00470.541875Local122.815000
3.831306 0.00 30.65Base

3,764.00
0.00
0.00 7,524,906.00

61,270.25

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP516 Nov 2015 19 Nov 2015

16,000.000 0.00468.242875Local123.085000
3.804224 0.00 30.43Base

3,745.00
0.00
0.00 7,488,141.00

60,837.15
656944006 Total

13,399.00 0.000.00 26,789,004.0057,000.000 Local

0.00 108.99 0.00 217,897.51Base

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5659734008 MITSUI MINING + SMELTING CO 12 Nov 2015COMMON STOCK 17 Nov 2015

462,000.000 0.00228.740301Local122.935000
1.860661 0.00 429.81Base

52,839.00
0.00
0.00 105,625,180.00

859,195.35

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5659756001 MITSUI SUGAR CO LTD 12 Nov 2015COMMON STOCK 17 Nov 2015

11,000.000 0.00529.636364Local122.935000
4.308263 0.00 23.70Base

2,913.00
0.00
0.00 5,823,087.00

47,367.20

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5660274002 MORITA HOLDINGS CORP 12 Nov 2015 0.01COMMON STOCK 17 Nov 2015

4,500.000 0.001,272.773778Local122.935000
10.353226 0.00 23.29Base

2,863.00
0.00
0.00 5,724,619.00

46,566.23

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP513 Nov 2015 0.0118 Nov 2015

5,400.000 0.001,262.352222Local122.815000
10.278486 0.00 27.75Base

3,408.00
0.00
0.00 6,813,294.00

55,476.07

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP516 Nov 2015 0.0119 Nov 2015

2,700.000 0.001,251.135926Local123.085000 1,688.00 0.00 3,376,379.00
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10.164812 0.00 13.71Base 0.00 27,431.28

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP517 Nov 2015 0.0120 Nov 2015

3,700.000 0.001,250.933243Local123.455000
10.132706 0.00 18.74Base

2,314.00
0.00
0.00 4,626,139.00

37,472.27
660274002 Total

10,273.00 0.000.00 20,540,431.0016,300.000 Local

0.00 83.49 0.00 166,945.85Base

MERRILL LYNCH INTERNATIONAL JPY/JP5661942003 NEC NETWORKS + SYSTEM INTEGR 12 Nov 2015 0.01COMMON STOCK 17 Nov 2015

8,300.000 0.002,103.158916Local122.935000
17.107894 0.00 42.59Base

5,236.00
0.00
0.00 17,450,983.00

141,952.93

ITG AUSTRALIA LTD. JPY/JP5662009000 BANK OF NAGOYA LTD/THE 14 Dec 2015COMMON STOCK 17 Dec 2015

36,000.000 0.00424.442889Local120.720000
3.515929 0.00 37.96Base

4,583.00
0.00
0.00 15,275,361.00

126,535.46

ITG AUSTRALIA LTD. JPY/JP515 Dec 2015 18 Dec 2015

16,000.000 0.00419.296750Local121.725000
3.444623 0.00 16.53Base

2,012.00
0.00
0.00 6,706,736.00

55,097.44

ITG AUSTRALIA LTD. JPY/JP516 Dec 2015 21 Dec 2015

3,000.000 0.00423.571333Local121.825000
3.476884 0.00 3.13Base

381.00
0.00
0.00 1,270,333.00

10,427.52
662009000 Total

6,976.00 0.000.00 23,252,430.0055,000.000 Local

0.00 57.62 0.00 192,060.42Base

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5662106004 NAMURA SHIPBUILDING CO LTD 12 Nov 2015COMMON STOCK 17 Nov 2015

28,700.000 0.001,051.702195Local122.935000
8.554945 0.00 122.76Base

15,091.00
0.00
0.00 30,168,762.00

245,404.17

MERRILL LYNCH INTERNATIONAL JPY/JP5663833903 NICHIHA CORP 12 Nov 2015COMMON STOCK 17 Nov 2015

7,900.000 0.001,671.356582Local122.935000 3,961.00 0.00 13,199,756.00
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13.595449 0.00 32.22Base 0.00 107,371.83

ITG AUSTRALIA LTD. JPY/JP514 Dec 2015 17 Dec 2015

19,200.000 0.001,762.753490Local120.720000
14.602000 0.00 84.10Base

10,153.00
0.00
0.00 33,834,714.00

280,274.30

ITG AUSTRALIA LTD. JPY/JP515 Dec 2015 18 Dec 2015

16,500.000 0.001,769.780545Local121.725000
14.539171 0.00 71.97Base

8,760.00
0.00
0.00 29,192,619.00

239,824.35
663833903 Total

22,874.00 0.000.00 76,227,089.0043,600.000 Local

0.00 188.29 0.00 627,470.48Base

MERRILL LYNCH INTERNATIONAL JPY/JP5664078003 NIPPO CORP 16 Oct 2015 0.01COMMON STOCK 21 Oct 2015

22,000.000 0.002,132.794864Local119.195000
17.893325 0.00 118.09Base

14,076.00
0.00
0.00 46,907,411.00

393,535.06

INSTINET U.K. LTD JPY/JP519 Oct 2015 0.0122 Oct 2015

8,000.000 0.002,104.842875Local119.475000
17.617434 0.00 42.28Base

5,051.00
0.00
0.00 16,833,692.00

140,897.19

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP512 Nov 2015 0.0117 Nov 2015

9,000.000 0.002,068.111111Local122.935000
16.822802 0.00 75.70Base

9,306.00
0.00
0.00 18,603,694.00

151,329.52
664078003 Total

28,433.00 0.000.00 82,344,797.0039,000.000 Local

0.00 236.07 0.00 685,761.77Base

ITG AUSTRALIA LTD. JPY/JP5664246006 NIPPON ROAD CO LTD 14 Dec 2015COMMON STOCK 17 Dec 2015

21,000.000 0.00598.209762Local120.720000
4.955349 0.00 31.21Base

3,768.00
0.00
0.00 12,558,637.00

104,031.12

ITG AUSTRALIA LTD. JPY/JP515 Dec 2015 18 Dec 2015

10,000.000 0.00603.421100Local121.725000
4.957249 0.00 14.87Base

1,810.00
0.00
0.00 6,032,401.00

49,557.62
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

664246006 Total

5,578.00 0.000.00 18,591,038.0031,000.000 Local

0.00 46.08 0.00 153,588.74Base

MERRILL LYNCH INTERNATIONAL JPY/JP5664354008 NIPPON SYNTHETIC CHEMICAL 12 Nov 2015COMMON STOCK 17 Nov 2015

25,000.000 0.00895.991800Local122.935000
7.288338 0.00 54.65Base

6,719.00
0.00
0.00 22,393,076.00

182,153.79

ITG AUSTRALIA LTD. JPY/JP514 Dec 2015 17 Dec 2015

42,000.000 0.00860.628000Local120.720000
7.129125 0.00 89.82Base

10,843.00
0.00
0.00 36,135,533.00

299,333.44
664354008 Total

17,562.00 0.000.00 58,528,609.0067,000.000 Local

0.00 144.47 0.00 481,487.23Base

ITG AUSTRALIA LTD. JPY/JP5672193901 ARCS CO LTD 14 Dec 2015 0.01COMMON STOCK 17 Dec 2015

10,400.000 0.002,562.658558Local120.720000
21.228119 0.00 66.23Base

7,995.00
0.00
0.00 26,643,654.00

220,706.21

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5672911906 RICOH LEASING CO LTD 12 Nov 2015 0.02COMMON STOCK 17 Nov 2015

4,100.000 0.003,725.002683Local122.935000
30.300587 0.00 62.11Base

7,635.00
0.00
0.00 15,264,876.00

124,170.30

ITG AUSTRALIA LTD. JPY/JP514 Dec 2015 0.0117 Dec 2015

4,300.000 0.003,622.989302Local120.720000
30.011508 0.00 38.71Base

4,673.00
0.00
0.00 15,574,181.00

129,010.78

ITG AUSTRALIA LTD. JPY/JP515 Dec 2015 0.0118 Dec 2015

3,400.000 0.003,629.434118Local121.725000
29.816670 0.00 30.41Base

3,702.00
0.00
0.00 12,336,374.00

101,346.26

ITG AUSTRALIA LTD. JPY/JP516 Dec 2015 0.0121 Dec 2015

400.000 0.003,650.712500Local121.825000
29.966858 0.00 3.60Base

438.00
0.00
0.00 1,459,847.00

11,983.15
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672911906 Total

16,448.00 0.000.00 44,635,278.0012,200.000 Local

0.00 134.83 0.00 366,510.49Base

MERRILL LYNCH INTERNATIONAL JPY/JP5677285009 SAN IN GODO BANK LTD/THE 16 Oct 2015COMMON STOCK 21 Oct 2015

26,200.000 0.001,132.006870Local119.195000
9.497100 0.00 74.64Base

8,897.00
0.00
0.00 29,649,683.00

248,749.39

ITG AUSTRALIA LTD. JPY/JP5677530008 SANKYO TATEYAMA INC 14 Dec 2015COMMON STOCK 17 Dec 2015

27,100.000 0.001,615.237970Local120.720000
13.380036 0.00 108.77Base

13,131.00
0.00
0.00 43,759,818.00

362,490.21

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5677538001 SANKYU INC 16 Oct 2015COMMON STOCK 21 Oct 2015

72,000.000 0.00635.375000Local119.195000
5.330551 0.00 191.90Base

22,873.00
0.00
0.00 45,724,127.00

383,607.76

INSTINET U.K. LTD JPY/JP5677636003 SANSHIN ELECTRONICS CO LTD 16 Oct 2015COMMON STOCK 21 Oct 2015

15,900.000 0.001,250.720189Local119.195000
10.493059 0.00 50.04Base

5,965.00
0.00
0.00 19,880,486.00

166,789.60

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP512 Nov 2015 0.0117 Nov 2015

19,800.000 0.001,441.300455Local122.935000
11.724086 0.00 116.06Base

14,268.00
0.00
0.00 28,523,481.00

232,020.83

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP513 Nov 2015 0.0118 Nov 2015

3,300.000 0.001,424.900000Local122.815000
11.602003 0.00 19.13Base

2,350.00
0.00
0.00 4,699,820.00

38,267.48

ITG AUSTRALIA LTD. JPY/JP514 Dec 2015 17 Dec 2015

16,900.000 0.001,254.037456Local120.720000
10.387984 0.00 52.66Base

6,357.00
0.00
0.00 21,186,876.00

175,504.27

ITG AUSTRALIA LTD. JPY/JP515 Dec 2015 18 Dec 2015

3,800.000 0.001,256.562895Local121.725000
10.322965 0.00 11.76Base

1,432.00
0.00
0.00 4,773,507.00

39,215.50
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677636003 Total

30,372.00 0.000.00 79,064,170.0059,700.000 Local

0.00 249.65 0.00 651,797.68Base

MERRILL LYNCH INTERNATIONAL JPY/JP5677688004 SANYO SHOKAI LTD 16 Oct 2015COMMON STOCK 21 Oct 2015

40,000.000 0.00354.127500Local119.195000
2.970993 0.00 35.65Base

4,249.00
0.00
0.00 14,160,851.00

118,804.07

INSTINET U.K. LTD JPY/JP519 Oct 2015 22 Oct 2015

7,000.000 0.00352.538429Local119.475000
2.950730 0.00 6.19Base

740.00
0.00
0.00 2,467,029.00

20,648.91
677688004 Total

4,989.00 0.000.00 16,627,880.0047,000.000 Local

0.00 41.84 0.00 139,452.98Base

MERRILL LYNCH INTERNATIONAL JPY/JP5679520007 SENKO CO LTD 16 Oct 2015COMMON STOCK 21 Oct 2015

38,000.000 0.00873.198500Local119.195000
7.325798 0.00 83.51Base

9,954.00
0.00
0.00 33,171,589.00

278,296.82

ITG AUSTRALIA LTD. JPY/JP5680498003 SHINSHO CORP 14 Dec 2015COMMON STOCK 17 Dec 2015

14,000.000 0.00247.014286Local120.720000
2.046175 0.00 8.59Base

1,037.00
0.00
0.00 3,457,163.00

28,637.86

ITG AUSTRALIA LTD. JPY/JP515 Dec 2015 18 Dec 2015

9,000.000 0.00243.307667Local121.725000
1.998831 0.00 5.39Base

656.00
0.00
0.00 2,189,113.00

17,984.09

ITG AUSTRALIA LTD. JPY/JP516 Dec 2015 21 Dec 2015

6,000.000 0.00243.700000Local121.825000
2.000410 0.00 3.60Base

438.00
0.00
0.00 1,461,762.00

11,998.87
680498003 Total

2,131.00 0.000.00 7,108,038.0029,000.000 Local

0.00 17.58 0.00 58,620.82Base
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MERRILL LYNCH INTERNATIONAL JPY/JP5680562006 SHOWA CORP 12 Nov 2015COMMON STOCK 17 Nov 2015

26,400.000 0.001,145.020000Local122.935000
9.314028 0.00 73.76Base

9,068.00
0.00
0.00 30,219,460.00

245,816.57

ITG AUSTRALIA LTD. JPY/JP5685850000 SUMITOMO BAKELITE CO LTD 14 Dec 2015COMMON STOCK 17 Dec 2015

108,000.000 0.00498.668593Local120.720000
4.130787 0.00 133.83Base

16,156.00
0.00
0.00 53,840,052.00

445,991.15

ITG AUSTRALIA LTD. JPY/JP5689435006 TOKAI CORP/GIFU 14 Dec 2015 0.01COMMON STOCK 17 Dec 2015

2,300.000 0.003,595.500000Local120.720000
29.783797 0.00 20.54Base

2,480.00
0.00
0.00 8,267,170.00

68,482.19

ITG AUSTRALIA LTD. JPY/JP515 Dec 2015 0.0118 Dec 2015

1,100.000 0.003,605.475455Local121.725000
29.619844 0.00 9.77Base

1,189.00
0.00
0.00 3,964,834.00

32,572.06

ITG AUSTRALIA LTD. JPY/JP516 Dec 2015 0.0121 Dec 2015

1,800.000 0.003,574.000000Local121.825000
29.337164 0.00 15.83Base

1,929.00
0.00
0.00 6,431,271.00

52,791.06
689435006 Total

5,598.00 0.000.00 18,663,275.005,200.000 Local

0.00 46.14 0.00 153,845.31Base

MERRILL LYNCH INTERNATIONAL JPY/JP5690682000 TSUKISHIMA KIKAI CO LTD 16 Oct 2015COMMON STOCK 21 Oct 2015

9,200.000 0.001,108.363696Local119.195000
9.298743 0.00 25.66Base

3,059.00
0.00
0.00 10,193,887.00

85,522.77

INSTINET U.K. LTD JPY/JP519 Oct 2015 22 Oct 2015

1,200.000 0.001,080.558333Local119.475000
9.044221 0.00 3.26Base

389.00
0.00
0.00 1,296,281.00

10,849.81

INSTINET U.K. LTD JPY/JP520 Oct 2015 23 Oct 2015

500.000 0.001,073.150000Local119.915000
8.949256 0.00 1.33Base

160.00
0.00
0.00 536,415.00

4,473.29
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CREDIT SUISSE SECURITIES (USA) LLC JPY/JP512 Nov 2015 17 Nov 2015

4,900.000 0.001,169.717143Local122.935000
9.514924 0.00 23.30Base

2,865.00
0.00
0.00 5,728,749.00

46,599.82

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP513 Nov 2015 18 Nov 2015

7,100.000 0.001,154.431690Local122.815000
9.399761 0.00 33.36Base

4,097.00
0.00
0.00 8,192,368.00

66,704.95

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP516 Nov 2015 19 Nov 2015

4,600.000 0.001,129.850435Local123.085000
9.179432 0.00 21.11Base

2,598.00
0.00
0.00 5,194,714.00

42,204.28

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP517 Nov 2015 20 Nov 2015

3,400.000 0.001,137.429412Local123.455000
9.213312 0.00 15.66Base

1,933.00
0.00
0.00 3,865,327.00

31,309.60
690682000 Total

15,101.00 0.000.00 35,007,741.0030,900.000 Local

0.00 123.68 0.00 287,664.52Base

ITG AUSTRALIA LTD. JPY/JP5698697000 YOROZU CORP 14 Dec 2015 0.01COMMON STOCK 17 Dec 2015

13,400.000 0.002,737.543582Local120.720000
22.676802 0.00 91.15Base

11,004.00
0.00
0.00 36,672,080.00

303,778.00

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5ACI0GQT58 KYUSHU FINANCIAL GROUP INC 16 Oct 2015COMMON STOCK 21 Oct 2015

35,000.000 0.00906.882914Local119.195000
7.608397 0.00 133.14Base

15,870.00
0.00
0.00 31,725,032.00

266,160.76

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5B03P2F906 FUYO GENERAL LEASE CO LTD 12 Nov 2015 0.02COMMON STOCK 17 Nov 2015

6,100.000 0.006,060.072459Local122.935000
49.294932 0.00 150.35Base

18,483.00
0.00
0.00 36,947,959.00

300,548.74

MERRILL LYNCH INTERNATIONAL JPY/JP5B05KJP905 NEC CAPITAL SOLUTIONS LTD 16 Oct 2015COMMON STOCK 21 Oct 2015

1,900.000 0.001,695.326316Local119.195000
14.223133 0.00 8.10Base

966.00
0.00
0.00 3,220,154.00

27,015.85
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INSTINET U.K. LTD JPY/JP519 Oct 2015 22 Oct 2015

1,600.000 0.001,681.892500Local119.475000
14.077359 0.00 6.75Base

807.00
0.00
0.00 2,690,221.00

22,517.02

INSTINET U.K. LTD JPY/JP520 Oct 2015 23 Oct 2015

800.000 0.001,691.380000Local119.915000
14.104824 0.00 3.38Base

405.00
0.00
0.00 1,352,699.00

11,280.48

JP MORGAN SECURITIES PLC JPY/JP521 Oct 2015 26 Oct 2015

1,400.000 0.001,694.104286Local119.955000
14.122832 0.00 5.94Base

712.00
0.00
0.00 2,371,034.00

19,766.03

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP512 Nov 2015 0.0117 Nov 2015

3,700.000 0.001,746.918378Local122.935000
14.210098 0.00 26.28Base

3,231.00
0.00
0.00 6,460,367.00

52,551.08

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP513 Nov 2015 0.0118 Nov 2015

3,000.000 0.001,728.610333Local122.815000
14.074912 0.00 21.10Base

2,592.00
0.00
0.00 5,183,239.00

42,203.63

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP516 Nov 2015 0.0119 Nov 2015

1,700.000 0.001,712.929412Local123.085000
13.916638 0.00 11.82Base

1,455.00
0.00
0.00 2,910,525.00

23,646.46

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP517 Nov 2015 0.0120 Nov 2015

2,500.000 0.001,729.984400Local123.455000
14.013077 0.00 17.51Base

2,162.00
0.00
0.00 4,322,799.00

35,015.18

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP518 Nov 2015 0.0124 Nov 2015

2,100.000 0.001,725.267143Local123.580000
13.960731 0.00 14.65Base

1,810.00
0.00
0.00 3,621,251.00

29,302.89

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP519 Nov 2015 0.0125 Nov 2015

3,600.000 0.001,718.352500Local122.805000
13.992529 0.00 25.18Base

3,092.00
0.00
0.00 6,182,977.00

50,347.93

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP520 Nov 2015 0.0126 Nov 2015
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1,900.000 0.001,709.952632Local122.785000
13.926397 0.00 13.22Base

1,623.00
0.00
0.00 3,247,287.00

26,446.94

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP524 Nov 2015 0.0127 Nov 2015

2,000.000 0.001,711.071000Local122.455000
13.973059 0.00 13.96Base

1,710.00
0.00
0.00 3,420,432.00

27,932.15
B05KJP905 Total

20,565.00 0.000.00 44,982,985.0026,200.000 Local

0.00 167.89 0.00 368,025.64Base

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5B06MW5909 KYOKUTO SECURITIES 12 Nov 2015 0.01COMMON STOCK 17 Nov 2015

11,100.000 0.001,639.404505Local122.935000
13.335539 0.00 74.01Base

9,098.00
0.00
0.00 18,188,292.00

147,950.48

ITG AUSTRALIA LTD. JPY/JP5B0YZFP904 KYORIN HOLDINGS INC 14 Dec 2015 0.01COMMON STOCK 17 Dec 2015

8,500.000 0.002,480.836000Local120.720000
20.550331 0.00 52.40Base

6,326.00
0.00
0.00 21,080,780.00

174,625.41

MERRILL LYNCH INTERNATIONAL JPY/JP5B1GVJ7907 DUSKIN CO LTD 16 Oct 2015 0.01COMMON STOCK 21 Oct 2015

16,200.000 0.002,091.216790Local119.195000
17.544501 0.00 85.26Base

10,163.00
0.00
0.00 33,867,549.00

284,135.65

MERRILL LYNCH INTERNATIONAL JPY/JP5B1P1JR909 TS TECH CO LTD 16 Oct 2015 0.01COMMON STOCK 21 Oct 2015

15,800.000 0.003,314.964177Local119.195000
27.811269 0.00 131.82Base

15,712.00
0.00
0.00 52,360,722.00

439,286.23

0.001,910,600.000 Local
0.00Base

592,318.00
4,880.01

0.00
0.00

1,606,215,709.00
13,280,681.36

JAPANESE YEN Total

NORWEGIAN KRONE

UBS LIMITED NOK/NO3ACI078TL3 BW LPG LTD 09 Dec 2015COMMON STOCK USD.01 11 Dec 2015

24,811.000 0.0073.173200Local8.676850
8.433153 0.00 57.54Base

499.26
0.00
0.00 1,815,001.01

209,177.41
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INSTINET U.K. LTD NOK/NO3B16MKT908 AUSTEVOLL SEAFOOD ASA 19 Nov 2015COMMON STOCK NOK.5 23 Nov 2015

47,110.000 0.0050.671200Local8.598950
5.892719 0.00 76.34Base

656.46
0.00
0.00 2,386,463.77

277,529.67

BNY CONVERGEX EXECUTION SOLUTIONS L NOK/NO3B6632T909 BAKKAFROST P/F 19 Nov 2015 0.01COMMON STOCK DKK1.0 23 Nov 2015

8,589.000 0.00240.430700Local8.598950
27.960472 0.00 96.06Base

826.02
0.00
0.00 2,064,233.26

240,056.43

0.0080,510.000 Local
0.00Base

1,981.74
229.94

0.00
0.00

6,265,698.04
726,763.51

NORWEGIAN KRONE Total

POUND STERLING

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB0N8QD901 BRITVIC PLC 19 Nov 2015COMMON STOCK GBP.2 23 Nov 2015

21,737.000 0.007.204800Local0.652550
11.040993 0.00 95.99Base

62.64
1.53
1.00 156,547.10

239,900.54

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB1Z4ST908 PROVIDENT FINANCIAL PLC 19 Nov 2015 0.02COMMON STOCK GBP.207 23 Nov 2015

12,009.000 0.0035.931200Local0.652550
55.062754 0.00 264.50Base

172.60
1.53
1.00 431,324.18

660,982.58

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB2PDGW903 WH SMITH PLC 19 Nov 2015 0.01COMMON STOCK GBP.22 23 Nov 2015

20,030.000 0.0016.630500Local0.652550
25.485403 0.00 204.18Base

133.24
1.53
1.00 332,974.68

510,266.92

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB83VD9908 MAN GROUP PLC 19 Nov 2015COMMON STOCK USD.034 23 Nov 2015

286,655.000 0.001.661600Local0.652550
2.546318 0.00 291.98Base

190.53
1.53
1.00 476,114.42

729,621.36

0.00340,431.000 Local
0.00Base

559.01
856.65

4.00
6.12

1,396,960.38
2,140,771.40

POUND STERLING Total

SINGAPORE DOLLAR
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BNY CONVERGEX EXECUTION SOLUTIONS L SGD/SG3628033904 OSIM INTERNATIONAL LTD 09 Dec 2015COMMON STOCK 14 Dec 2015

276,000.000 0.001.068300Local1.404050
0.760870 0.00 210.00Base

294.85
68.25
95.83 294,460.12

209,721.96

BNY CONVERGEX EXECUTION SOLUTIONS L SGD/SG3ACI00LNQ6 MAPLETREE COMMERCIAL TRUST 09 Dec 2015REIT 14 Dec 2015

299,200.000 0.001.290500Local1.404050
0.919127 0.00 275.00Base

386.12
89.38

125.49 385,605.99
274,638.36

CITIGROUP GLOBAL MARKETS INC. SGD/SG3B01CK5909 MIDAS HOLDINGS LTD 09 Dec 2015COMMON STOCK 14 Dec 2015

224,600.000 0.000.280500Local1.404050
0.199779 0.00 44.87Base

63.00
14.58
20.47 62,916.83

44,810.96

CLSA SINGAPORE PTE LTD. SGD/SG310 Dec 2015 15 Dec 2015

235,400.000 0.000.276700Local1.401950
0.197368 0.00 46.46Base

65.13
15.10
21.17 65,048.88

46,398.86

CLSA SINGAPORE PTE LTD. SGD/SG311 Dec 2015 16 Dec 2015

338,400.000 0.000.269700Local1.413050
0.190864 0.00 64.59Base

91.27
20.99
29.66 91,145.55

64,502.71
B01CK5909 Total

219.40 71.300.00 219,111.26798,400.000 Local

0.00 155.92 50.67 155,712.53Base

UBS SECURITIES ASIA LTD SGD/SG3B1L0H7901 FIRST REAL ESTATE INVT TRUST 23 Oct 2015REIT 28 Oct 2015

43,900.000 0.001.326800Local1.395500
0.950770 0.00 41.74Base

58.25
13.57
18.93 58,169.34

41,683.51

CLSA SINGAPORE PTE LTD. SGD/SG326 Oct 2015 29 Oct 2015

23,700.000 0.001.333700Local1.391800
0.958255 0.00 22.71Base

31.61
7.38

10.27 31,566.81
22,680.56

CITIGROUP GLOBAL MARKETS INC. SGD/SG327 Oct 2015 30 Oct 2015

9,900.000 0.001.324600Local1.395150
0.949432 0.00 9.40Base

13.11
3.05
4.26 13,096.17

9,386.93
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Price Interest
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS INC. SGD/SG328 Oct 2015 02 Nov 2015

95,976.000 0.001.326500Local1.392800
0.952398 0.00 91.41Base

127.31
29.70
41.37 127,143.48

91,286.24
B1L0H7901 Total

230.28 74.830.00 229,975.80173,476.000 Local

0.00 165.26 53.70 165,037.24Base

UBS SECURITIES ASIA LTD SGD/SG3B23WXW906 PARKWAYLIFE REAL ESTATE 23 Oct 2015REIT 28 Oct 2015

62,400.000 0.002.293500Local1.395500
1.643497 0.00 102.55Base

143.11
33.33
46.51 142,924.78

102,418.33

CLSA SINGAPORE PTE LTD. SGD/SG326 Oct 2015 29 Oct 2015

48,400.000 0.002.293200Local1.391800
1.647651 0.00 79.75Base

110.99
25.92
36.07 110,843.82

79,640.62

MACQUARIE BANK LIMITED SGD/SG326 Oct 2015 29 Oct 2015

114,300.000 0.002.292900Local1.391800
1.647435 0.00 188.30Base

262.08
61.19
85.17 261,731.22

188,052.32

CITIGROUP GLOBAL MARKETS INC. SGD/SG309 Dec 2015 14 Dec 2015

70,900.000 0.002.262100Local1.404050
1.611125 0.00 114.23Base

160.38
37.12
52.12 160,170.39

114,077.41
B23WXW906 Total

676.56 219.870.00 675,670.21296,000.000 Local

0.00 484.83 157.56 484,188.68Base

0.001,843,076.000 Local
0.00Base

1,807.21
1,291.01

587.32
419.56

1,804,823.38
1,289,298.77

SINGAPORE DOLLAR Total

SOUTH KOREAN WON

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4619957905 OCI MATERIALS CO LTD 09 Dec 2015 0.11COMMON STOCK KRW500. 11 Dec 2015

1,428.000 0.00112,725.555322Local1,179.400000
95.578731 0.00 150.13Base

177,069.00
409.45

482,900.00 160,312,124.00
135,926.85
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4631163904 HANA TOUR SERVICE INC 23 Oct 2015 0.13COMMON STOCK KRW500. 27 Oct 2015

1,169.000 0.00128,913.601369Local1,124.700000
114.620433 0.00 147.39Base

165,770.00
401.98

452,100.00 150,082,130.00
133,441.92

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4631311909 KOREA UNITED PHARM INC 23 Oct 2015 0.02COMMON STOCK KRW500. 27 Oct 2015

4,840.000 0.0019,557.300826Local1,124.700000
17.388904 0.00 92.58Base

104,123.00
252.37

283,844.00 94,269,369.00
83,817.35

UBS SECURITIES PTE.LTD., SEOUL KRW/KR426 Oct 2015 0.0228 Oct 2015

3,969.000 0.0019,701.689342Local1,133.800000
17.376688 0.00 75.87Base

86,016.00
206.79

234,460.00 77,875,529.00
68,685.42

UBS SECURITIES PTE.LTD., SEOUL KRW/KR427 Oct 2015 0.0229 Oct 2015

4,128.000 0.0019,750.713905Local1,131.000000
17.463054 0.00 79.30Base

89,684.00
216.04

244,342.00 81,196,921.00
71,792.15

UBS SECURITIES PTE.LTD., SEOUL KRW/KR428 Oct 2015 0.0230 Oct 2015

5,960.000 0.0019,774.526007Local1,130.900000
17.485654 0.00 114.64Base

129,642.00
312.56

353,478.00 117,373,055.00
103,787.30

UBS SECURITIES PTE.LTD., SEOUL KRW/KR429 Oct 2015 0.0202 Nov 2015

8,290.000 0.0019,570.311098Local1,142.300000
17.132374 0.00 156.23Base

178,462.00
425.97

486,582.00 161,572,835.00
141,445.19

UBS SECURITIES PTE.LTD., SEOUL KRW/KR430 Oct 2015 0.0203 Nov 2015

1,058.000 0.0019,171.103970Local1,140.050000
16.816020 0.00 19.57Base

22,311.00
53.36

60,834.00 20,199,883.00
17,718.42

UBS SECURITIES PTE.LTD., SEOUL KRW/KR402 Nov 2015 0.0204 Nov 2015

4,620.000 0.0017,225.725325Local1,137.000000
15.150154 0.00 76.99Base

87,541.00
209.92

238,674.00 79,256,636.00
69,706.80

631311909 Total

697,779.00 1,902,214.000.00 631,744,228.0032,865.000 Local

0.00 615.18 1,677.01 556,952.63Base

Books Closed Prepared by State StreetPage 285



NHEH
December 31, 2015

FUND:
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Units/Original Face
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KOREA INVESTMENT AND SECURITIES CO. KRW/KR4640829909 MERITZ SECURITIES CO LTD 23 Oct 2015 0.01COMMON STOCK 27 Oct 2015

36,489.000 0.005,177.532407Local1,124.700000
4.603479 0.00 184.77Base

207,815.00
503.92

566,768.00 188,148,397.00
167,287.63

UBS SECURITIES PTE.LTD., SEOUL KRW/KR409 Dec 2015 11 Dec 2015

22,675.000 0.003,973.733583Local1,179.400000
3.369284 0.00 84.04Base

99,115.00
229.17

270,284.00 89,735,010.00
76,085.31

640829909 Total

306,930.00 837,052.000.00 277,883,407.0059,164.000 Local

0.00 268.81 733.09 243,372.94Base

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4648930907 HYUNDAI GREENFOOD CO LTD 23 Oct 2015 0.02COMMON STOCK KRW500. 27 Oct 2015

8,405.000 0.0024,089.393218Local1,124.700000
21.418506 0.00 198.02Base

222,718.00
540.06

607,414.00 201,641,218.00
179,284.45

J.P.MORGAN SECURITIES(FAR EAST)LTD KRW/KR4653545905 LOTTE FOOD CO LTD 23 Oct 2015 0.57COMMON STOCK 27 Oct 2015

350.000 0.00923,507.622857Local1,124.700000
821.114629 0.00 201.17Base

226,259.00
862.17

969,683.00 322,031,726.00
286,326.78

J.P.MORGAN SECURITIES(FAR EAST)LTD KRW/KR4663811909 NONGSHIM CO LTD 23 Oct 2015 0.23COMMON STOCK 27 Oct 2015

832.000 0.00366,476.344952Local1,124.700000
325.843643 0.00 189.77Base

213,436.00
813.31

914,725.00 303,780,158.00
270,098.83

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4664913902 E LITECOM CO LTD 23 Oct 2015 0.02COMMON STOCK KRW500. 27 Oct 2015

11,514.000 0.0019,246.878061Local1,124.700000
17.112899 0.00 216.74Base

243,769.00
591.04

664,746.00 220,700,039.00
196,230.14

UBS SECURITIES PTE.LTD., SEOUL KRW/KR426 Oct 2015 0.0228 Oct 2015

2,025.000 0.0019,177.653333Local1,133.800000
16.914494 0.00 37.68Base

42,718.00
102.74

116,489.00 38,675,541.00
34,111.43

UBS SECURITIES PTE.LTD., SEOUL KRW/KR409 Dec 2015 0.0111 Dec 2015

9,912.000 0.0015,698.821630Local1,179.400000
13.310854 0.00 145.13Base

171,167.00
395.78

466,781.00 154,968,772.00
131,396.28
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CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR410 Dec 2015 0.0114 Dec 2015

6,861.000 0.0015,449.503134Local1,181.550000
13.075624 0.00 98.68Base

116,599.00
269.14

317,997.00 105,564,445.00
89,344.04

664913902 Total

574,253.00 1,566,013.000.00 519,908,797.0030,312.000 Local

0.00 498.23 1,358.70 451,081.89Base

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4ACI007TY4 CJ E+M CORP 23 Oct 2015 0.08COMMON STOCK 27 Oct 2015

3,517.000 0.0081,501.052033Local1,124.700000
72.464704 0.00 280.34Base

315,303.00
764.58

859,918.00 285,463,979.00
253,813.44

UBS SECURITIES PTE.LTD., SEOUL KRW/KR409 Dec 2015 0.0811 Dec 2015

3,983.000 0.0084,340.359528Local1,179.400000
71.511243 0.00 313.31Base

369,520.00
854.45

1,007,742.00 334,550,390.00
283,661.51

ACI007TY4 Total

684,823.00 1,867,660.000.00 620,014,369.007,500.000 Local

0.00 593.65 1,619.03 537,474.95Base

J.P.MORGAN SECURITIES(FAR EAST)LTD KRW/KR4ACI00OY21 LOTTE HIMART CO LTD 23 Oct 2015 0.04COMMON STOCK 27 Oct 2015

3,516.000 0.0058,933.556883Local1,124.700000
52.399357 0.00 128.97Base

145,047.00
552.71

621,631.00 206,443,708.00
183,554.47

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4ACI018F67 GS RETAIL CO LTD 23 Oct 2015 0.05COMMON STOCK 27 Oct 2015

5,369.000 0.0053,853.231514Local1,124.700000
47.882308 0.00 282.79Base

318,052.00
771.24

867,414.00 287,952,534.00
256,026.08

UBS SECURITIES PTE.LTD., SEOUL KRW/KR409 Dec 2015 0.0511 Dec 2015

1,325.000 0.0051,369.821132Local1,179.400000
43.555894 0.00 63.48Base

74,872.00
173.12

204,176.00 67,785,965.00
57,474.96

ACI018F67 Total

392,924.00 1,071,590.000.00 355,738,499.006,694.000 Local

0.00 346.27 944.36 313,501.04Base

Books Closed Prepared by State StreetPage 287



NHEH
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA INTL SMALL CAPSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

RIGHTS SOLD KRW/KR4ACI0GXSL9 MIRAE ASSET SECURITIES CO LT 22 Oct 2015 1RIGHTS 28 Oct 2015

9,665.000 0.002,338.250077Local1,138.550000
2.053709 0.00 0.00Base

0.00
0.00
0.00 22,599,187.00

19,849.10

J.P.MORGAN SECURITIES(FAR EAST)LTD KRW/KR4B0105T900 SOULBRAIN CO LTD 23 Oct 2015 0.03COMMON STOCK KRW500. 27 Oct 2015

4,281.000 0.0040,856.548937Local1,124.700000
36.326619 0.00 108.86Base

122,435.00
466.54

524,721.00 174,259,730.00
154,938.85

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4B0WD5H904 MIRAE ASSET SECURITIES CO LT 09 Dec 2015 0.02COMMON STOCK 11 Dec 2015

14,445.000 0.0018,233.646383Local1,179.400000
15.460104 0.00 245.65Base

289,724.00
669.91

790,094.00 262,305,204.00
222,405.63

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4B232R2905 COM2US CORP 23 Oct 2015 0.10COMMON STOCK KRW500. 27 Oct 2015

2,094.000 0.00106,143.314231Local1,124.700000
94.374779 0.00 217.38Base

244,491.00
592.86

666,792.00 221,352,817.00
196,810.54

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4B29ZGV904 KEPCO PLANT SERVICE + ENGINE 23 Oct 2015 0.10COMMON STOCK KRW200. 27 Oct 2015

2,420.000 0.00104,757.438017Local1,124.700000
93.142561 0.00 247.95Base

278,864.00
676.22

760,540.00 252,473,596.00
224,480.84

UBS SECURITIES PTE.LTD., SEOUL KRW/KR409 Dec 2015 0.0811 Dec 2015

3,532.000 0.0090,820.046433Local1,179.400000
77.005296 0.00 299.18Base

352,854.00
815.86

962,228.00 319,461,322.00
270,867.66

B29ZGV904 Total

631,718.00 1,722,768.000.00 571,934,918.005,952.000 Local

0.00 547.13 1,492.08 495,348.50Base

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4B3D0VR906 TONGYANG LIFE INSURANCE 23 Oct 2015 0.01COMMON STOCK 27 Oct 2015

15,822.000 0.0013,810.583681Local1,124.700000
12.279349 0.00 213.71Base

240,362.00
582.63

655,286.00 217,615,407.00
193,487.51

UBS SECURITIES PTE.LTD., SEOUL KRW/KR426 Oct 2015 0.0128 Oct 2015

6,977.000 0.0013,660.794611Local1,133.800000
12.048681 0.00 92.47Base

104,843.00
252.10

285,834.00 94,920,687.00
83,719.07
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B3D0VR906 Total

345,205.00 941,120.000.00 312,536,094.0022,799.000 Local

0.00 306.18 834.73 277,206.58Base

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4B3L2NF908 MEDY TOX INC 23 Oct 2015 0.45COMMON STOCK KRW500. 27 Oct 2015

527.000 0.00460,076.850095Local1,124.700000
409.066284 0.00 237.14Base

266,707.00
646.73

727,382.00 241,466,411.00
214,694.06

UBS SECURITIES PTE.LTD., SEOUL KRW/KR409 Dec 2015 0.4411 Dec 2015

143.000 0.00473,043.685315Local1,179.400000
401.088422 0.00 63.09Base

74,410.00
172.06

202,931.00 67,367,906.00
57,120.49

B3L2NF908 Total

341,117.00 930,313.000.00 308,834,317.00670.000 Local

0.00 300.23 818.79 271,814.55Base

J.P.MORGAN SECURITIES(FAR EAST)LTD KRW/KR4B68N34907 DGB FINANCIAL GROUP INC 23 Oct 2015 0.01COMMON STOCK 27 Oct 2015

23,360.000 0.0010,951.230779Local1,124.700000
9.737024 0.00 159.22Base

179,075.00
682.37

767,462.00 254,874,214.00
226,615.29

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4BLY0NY907 BGF RETAIL CO LTD 23 Oct 2015 0.16COMMON STOCK 27 Oct 2015

2,730.000 0.00161,948.717949Local1,124.700000
143.992814 0.00 432.41Base

486,332.00
1,179.30

1,326,360.00 440,307,308.00
391,488.67

UBS SECURITIES PTE.LTD., SEOUL KRW/KR409 Dec 2015 0.1611 Dec 2015

1,926.000 0.00166,543.722222Local1,179.400000
141.210550 0.00 299.17Base

352,840.00
815.90

962,278.00 319,448,091.00
270,856.44

BLY0NY907 Total

839,172.00 2,288,638.000.00 759,755,399.004,656.000 Local

0.00 731.58 1,995.20 662,345.11Base

0.00240,157.000 Local
0.00Base

6,799,945.00
5,953.82

19,924,890.00
17,464.35

6,638,032,244.00
5,818,350.90

SOUTH KOREAN WON Total
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SWISS FRANC

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4755257904 GALENICA AG REG 19 Nov 2015 0.63COMMON STOCK CHF.1 23 Nov 2015

153.000 0.001,593.640500Local1.013950
1,571.715075 0.00 96.19Base

97.53
0.00
0.00 243,729.47

240,376.22

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4B1YD5Q900 ACTELION LTD REG 19 Nov 2015 0.06COMMON STOCK 23 Nov 2015

2,124.000 0.00141.567400Local1.013950
139.619705 0.00 118.63Base

120.28
0.00
0.00 300,568.88

296,433.63

0.002,277.000 Local
0.00Base

217.81
214.82

0.00
0.00

544,298.35
536,809.85

SWISS FRANC Total

EQUITY  Total
14,011,436.000

Base 0.00 28,046.76 19,824.23 53,638,632.53

58,767,412.2319,824.2328,046.760.00

19,140,215.700

SALES Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20151.000% 31 Dec 2030 01 Oct 2015

STIF FUND

3.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3.95

3.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20150.196% 31 Dec 2030 30 Dec 2015

STIF FUND

61,160.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 61,160.91

61,160.91
86199E9B7 Total

0.00 0.000.00 61,164.8661,164.860 Local

0.00 0.00 0.00 61,164.86Base

0.0061,164.860 Local
0.00Base

0.00
0.00

0.00
0.00

61,164.86
61,164.86

US DOLLAR Total

CASH EQUIVALENTS  Total
61,164.860

Base 0.00 0.00 0.00 61,164.86

61,164.860.000.000.00

61,164.860

PURCHASE Total

Base
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EQUITY
US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOS39999N928 GROSVENOR INST US HEDGED EQTY 29 Dec 2015SPEC FUND LIMITED PA 29 Dec 2015

61,160.910 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 61,160.91

61,160.91

0.0061,160.910 Local
0.00Base

0.00
0.00

0.00
0.00

61,160.91
61,160.91

US DOLLAR Total

EQUITY  Total
61,160.910

Base 0.00 0.00 0.00 61,160.91

61,160.910.000.000.00

61,160.910

SALES Total

Base
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EQUITY
EURO CURRENCY

JERSEY  C.I.

CAPITAL CALL EUR/BOS976LMB907 EUROPEAN PROP SPECIAL OPP 4 18 Dec 2015LIMITED PARTNERSHIP 18 Dec 2015

1,818,189.000 0.001.000000Local0.921956
1.084650 0.00 0.00Base

0.00
0.00
0.00 1,818,189.00

1,972,099.55

1,818,189.000.000.000.001,818,189.000 Local
JERSEY  C.I. Total

1,972,099.550.000.000.00Base

0.001,818,189.000 Local
0.00Base

0.00
0.00

0.00
0.00

1,818,189.00
1,972,099.55

EURO CURRENCY Total

US DOLLAR

CAPITAL CALL USD/BOS681992962 OLYMPUS REAL ESTATE FUND II 12 Dec 2015 3L P NO 11 15 Dec 2015

151,222.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 151,222.00

151,222.00

CAPITAL CALL USD/BOSACI026MJ4 OAK STREET REAL ESTATE 21 Dec 2015REIT 21 Dec 2015

5,462,312.650 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 5,462,312.65

5,462,312.65

CAPITAL CALL USD/BOSACI0748P6 OAKTREE REAL ESTATE DEBT FUND 29 Oct 2015LIMITED PARTNERSHIP 29 Oct 2015

3,510,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,510,000.00

3,510,000.00

CAPITAL CALL USD/BOS12 Nov 2015 12 Nov 2015

884,824.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 884,824.00

884,824.00

CAPITAL CALL USD/BOS12 Nov 2015 12 Nov 2015

5,393,748.500 0.001.000000Local1.000000 0.00 0.00 5,393,748.50
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1.000000 0.00 0.00Base 0.00 5,393,748.50

CAPITAL CALL USD/BOS04 Dec 2015 04 Dec 2015

750,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 750,000.00

750,000.00
ACI0748P6 Total

0.00 0.000.00 10,538,572.5010,538,572.500 Local

0.00 0.00 0.00 10,538,572.50Base

CAPITAL CALL USD/BOSACI07MB15 LATITUDE MANAGEMENT RE CAP III 24 Aug 2015LMREC III, INC CANCEL

-2,250,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -2,250,000.00

-2,250,000.00

CAPITAL CALL USD/BOS24 Aug 2015 24 Aug 2015

2,250.000 0.001,000.000000Local1.000000
1,000.000000 0.00 0.00Base

0.00
0.00
0.00 2,250,000.00

2,250,000.00

CAPITAL CALL USD/BOS30 Nov 2015 30 Nov 2015

1,500.000 0.001,000.000000Local1.000000
1,000.000000 0.00 0.00Base

0.00
0.00
0.00 1,500,000.00

1,500,000.00

CAPITAL CALL USD/BOS28 Dec 2015

3,750,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,750,000.00

3,750,000.00

CAPITAL CALL USD/BOS28 Dec 2015 CANCEL

-3,750,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -3,750,000.00

-3,750,000.00

CAPITAL CALL USD/BOS28 Dec 2015 28 Dec 2015

3,750.000 0.001,000.000000Local1.000000
1,000.000000 0.00 0.00Base

0.00
0.00
0.00 3,750,000.00

3,750,000.00
ACI07MB15 Total

0.00 0.000.00 5,250,000.00-2,242,500.000 Local

0.00 0.00 0.00 5,250,000.00Base
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Price Interest
Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CAPITAL CALL USD/BOSACI07RG92 PRIME PROPERTY FUND LLC 30 Sep 2015MORGAN STANLEY RE AD CANCEL

-3,805.479 0.0015,766.740533Local1.000000
15,766.740533 0.00 0.00Base

0.00
0.00
0.00 -60,000,000.00

-60,000,000.00

INCOME REINVESTMENT USD/BOS31 Dec 2015

67.664 0.0015,946.743911Local1.000000
15,946.743911 0.00 0.00Base

0.00
0.00
0.00 1,079,020.48

1,079,020.48

INCOME REINVESTMENT USD/BOS31 Dec 2015 CANCEL

-67.664 0.0015,946.743911Local1.000000
15,946.743911 0.00 0.00Base

0.00
0.00
0.00 -1,079,020.48

-1,079,020.48

CAPITAL CALL USD/BOS30 Sep 2015 30 Sep 2015

3,709.080 0.0016,176.518166Local1.000000
16,176.518166 0.00 0.00Base

0.00
0.00
0.00 60,000,000.00

60,000,000.00

INCOME REINVESTMENT USD/BOS31 Dec 2015 31 Dec 2015

65.331 0.0016,516.209456Local1.000000
16,516.209456 0.00 0.00Base

0.00
0.00
0.00 1,079,020.48

1,079,020.48
ACI07RG92 Total

0.00 0.000.00 1,079,020.48-31.068 Local

0.00 0.00 0.00 1,079,020.48Base

AUTREPAT-DISTRIBUTION USD/BOSACI09NQQ0 ARES EUROPEAN RE FUND IV LP 06 Oct 2015LIMITED PARTNERSHIP

664,945.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 664,945.00

664,945.00

AUTREPAT-DISTRIBUTION USD/BOS06 Oct 2015 CANCEL

-664,945.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -664,945.00

-664,945.00

CAPITAL CALL USD/BOS06 Oct 2015 06 Oct 2015

644,945.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 644,945.00

644,945.00

CAPITAL CALL USD/BOS27 Oct 2015 27 Oct 2015
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2,936,636.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,936,636.00

2,936,636.00

CAPITAL CALL USD/BOS07 Dec 2015 07 Dec 2015

3,003,398.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,003,398.00

3,003,398.00
ACI09NQQ0 Total

0.00 0.000.00 6,584,979.006,584,979.000 Local

0.00 0.00 0.00 6,584,979.00Base

0.0020,494,555.082 Local
0.00Base

0.00
0.00

0.00
0.00

29,066,106.63
29,066,106.63

US DOLLAR Total

EQUITY  Total
22,312,744.082

Base 0.00 0.00 0.00 31,038,206.18

31,038,206.180.000.000.00

22,312,744.082

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 296



NHEJ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - REAL ESTATESales Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description
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Units/Original Face
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EQUITY
US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOS01999G980 BLACKSTONE REAL EST PARTNER VI 08 Dec 2015TE2 LP 08 Dec 2015

1,002,433.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,002,433.00

1,002,433.00

REDEMPTION USD/BOS02299M925 AMALGAMATED BANK NYC 15 Oct 2015LONGVIEW ULTRA I CON 15 Oct 2015

31.999 0.001,331.279414Local1.000000
1,331.279414 0.00 0.00Base

0.00
0.00
0.00 42,599.61

42,599.61

REDEMPTION USD/BOS19 Nov 2015 19 Nov 2015

33.042 0.001,336.323164Local1.000000
1,336.323164 0.00 0.00Base

0.00
0.00
0.00 44,154.79

44,154.79
02299M925 Total

0.00 0.000.00 86,754.4065.041 Local

0.00 0.00 0.00 86,754.40Base

AUTREPAT-DISTRIBUTION USD/BOS23399X983 DLJ REAL ESTATE CAPITAL II LP 08 Oct 2015 08 Oct 2015

1,482,574.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,482,574.00

1,482,574.00

AUTREPAT-DISTRIBUTION USD/BOS22 Dec 2015 22 Dec 2015

40,418.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 40,418.00

40,418.00
23399X983 Total

0.00 0.000.00 1,522,992.001,522,992.000 Local

0.00 0.00 0.00 1,522,992.00Base

AUTREPAT-DISTRIBUTION USD/BOS681992962 OLYMPUS REAL ESTATE FUND II 12 Dec 2015 3L P NO 11 15 Dec 2015

312,367.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 312,367.00

312,367.00

AUTREPAT-DISTRIBUTION USD/BOS75699K996 REALTY ASSOCIATES FUND VIII 24 Nov 2015LIMITED PARTNERSHIP 24 Nov 2015
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1,091,579.400 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,091,579.40

1,091,579.40

AUTREPAT-DISTRIBUTION USD/BOS912WTM909 WALTON STREET REAL ESTATE FUND 04 Dec 2015LIMITED PARTNERSHIP 04 Dec 2015

1,382,399.460 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,382,399.46

1,382,399.46

AUTREPAT-DISTRIBUTION USD/BOS22 Dec 2015 22 Dec 2015

1,426,847.810 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,426,847.81

1,426,847.81
912WTM909 Total

0.00 0.000.00 2,809,247.272,809,247.270 Local

0.00 0.00 0.00 2,809,247.27Base

AUTREPAT-DISTRIBUTION USD/BOS933123986 WALTON STREET REAL ESTATE III 03 Dec 2015LIMITED PARTNERSHIP 03 Dec 2015

153,199.080 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 153,199.08

153,199.08

AUTREPAT-DISTRIBUTION USD/BOS933999971 WALTON STREET REAL ESTATE 13 Nov 2015FUND IV 13 Nov 2015

1,583,557.950 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,583,557.95

1,583,557.95

AUTREPAT-DISTRIBUTION USD/BOS10 Nov 2015

1,583,557.950 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,583,557.95

1,583,557.95

AUTREPAT-DISTRIBUTION USD/BOS10 Nov 2015 CANCEL

-1,583,557.950 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -1,583,557.95

-1,583,557.95
933999971 Total

0.00 0.000.00 1,583,557.951,583,557.950 Local

0.00 0.00 0.00 1,583,557.95Base

REDEMPTION USD/OTHACI01VP81 552992935 JPM STRATEGIC PROPRT 02 Oct 2015JPMCB COMMINGLED FUN 05 Oct 2015
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

147.658 0.002,695.479147Local1.000000
2,695.479147 0.00 0.00Base

0.00
0.00
0.00 398,009.06

398,009.06

AUTREPAT-DISTRIBUTION USD/BOSACI0748P6 OAKTREE REAL ESTATE DEBT FUND 09 Oct 2015LIMITED PARTNERSHIP 09 Oct 2015

1,230,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,230,000.00

1,230,000.00

AUTREPAT-DISTRIBUTION USD/BOS29 Oct 2015 29 Oct 2015

164,824.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 164,824.00

164,824.00

AUTREPAT-DISTRIBUTION USD/BOS21 Dec 2015 21 Dec 2015

3,780,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,780,000.00

3,780,000.00
ACI0748P6 Total

0.00 0.000.00 5,174,824.005,174,824.000 Local

0.00 0.00 0.00 5,174,824.00Base

AUTREPAT-DISTRIBUTION USD/BOSACI0CQF65 AG CORE PLUS REALTY FD IV LP 17 Dec 2015LIMITED PARTNERSHIP 17 Dec 2015

750,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 750,000.00

750,000.00

0.0014,400,412.399 Local
0.00Base

0.00
0.00

0.00
0.00

14,884,963.16
14,884,963.16

US DOLLAR Total

EQUITY  Total
14,400,412.399

Base 0.00 0.00 0.00 14,884,963.16

14,884,963.160.000.000.00

14,400,412.399

SALES Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20151.000% 31 Dec 2030 01 Oct 2015

STIF FUND

12.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12.83

12.83

0.0012.830 Local
0.00Base

0.00
0.00

0.00
0.00

12.83
12.83

US DOLLAR Total

CASH EQUIVALENTS  Total
12.830

Base 0.00 0.00 0.00 12.83

EQUITY
US DOLLAR

CAPITAL CALL USD/BOS05399Z951 ADVENT INTERNATIONAL GPE VI A 02 Oct 2015 02 Oct 2015

90,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 90,000.00

90,000.00

MERRILL LYNCH, PIERCE FENNER SMITH USD/DTC231082108 CUMULUS MEDIA INC CL A 10 Nov 2015COMMON STOCK USD.01

58,020.000 0.000.681695Local1.000000
0.681695 0.00 0.00Base

0.00
0.00
0.00 39,552.00

39,552.00

MERRILL LYNCH, PIERCE FENNER SMITH USD/DTC10 Nov 2015 CANCEL

-58,020.000 0.000.681695Local1.000000
0.681695 0.00 0.00Base

0.00
0.00
0.00 -39,552.00

-39,552.00

ASSET TRANSFER NON CASH USD/DTC10 Nov 2015

58,020.000 0.000.681695Local1.000000
0.681695 0.00 0.00Base

0.00
0.00
0.00 39,552.00

39,552.00
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER NON CASH USD/DTC10 Nov 2015 CANCEL

-58,020.000 0.000.681695Local1.000000
0.681695 0.00 0.00Base

0.00
0.00
0.00 -39,552.00

-39,552.00

STOCK DISTRIBUTION USD/DTC10 Nov 2015 10 Nov 2015

58,020.000 0.000.681695Local1.000000
0.681695 0.00 0.00Base

0.00
0.00
0.00 39,552.00

39,552.00
231082108 Total

0.00 0.000.00 39,552.0058,020.000 Local

0.00 0.00 0.00 39,552.00Base

AUTREPAT-DISTRIBUTION USD/BOS648992998 KPS SPECIAL SITUATIONS FND III 16 Oct 2015LIMITED PARTNERSHIP

17,371.130 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 17,371.13

17,371.13

AUTREPAT-DISTRIBUTION USD/BOS16 Oct 2015 CANCEL

-17,371.130 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -17,371.13

-17,371.13

CAPITAL CALL USD/BOS24 Dec 2015

62,288.140 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 62,288.14

62,288.14

CAPITAL CALL USD/BOS24 Dec 2015 CANCEL

-62,288.140 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -62,288.14

-62,288.14

CAPITAL CALL USD/BOS24 Dec 2015 24 Dec 2015

62,288.140 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 62,288.14

62,288.14
648992998 Total

0.00 0.000.00 62,288.1462,288.140 Local

0.00 0.00 0.00 62,288.14Base
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CAPITAL CALL USD/BOS761996933 RESOLUTE FUND II 17 Dec 2015LIMITED PARTNERSHIP

17,338.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 17,338.00

17,338.00

CAPITAL CALL USD/BOS17 Dec 2015 CANCEL

-17,338.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -17,338.00

-17,338.00

CAPITAL CALL USD/BOS18 Dec 2015 18 Dec 2015

443,897.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 443,897.00

443,897.00
761996933 Total

0.00 0.000.00 443,897.00443,897.000 Local

0.00 0.00 0.00 443,897.00Base

CAPITAL CALL USD/BOS916QWE902 RIVERSIDE CAPITAL APPRECIATION 10 Nov 2015LP 10 Nov 2015

29,193.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 29,193.00

29,193.00

CAPITAL CALL USD/BOS17 Dec 2015

345,817.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 345,817.00

345,817.00

CAPITAL CALL USD/BOS17 Dec 2015 CANCEL

-345,817.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -345,817.00

-345,817.00
916QWE902 Total

0.00 0.000.00 29,193.0029,193.000 Local

0.00 0.00 0.00 29,193.00Base

CAPITAL CALL USD/BOS920997962 VALOR EQUITY PARTNERS II 16 Oct 2015LP 16 Oct 2015

47,776.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 47,776.00

47,776.00
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CAPITAL CALL USD/BOS923UTQ901 FRANKLIN PARK VENTURE FD 2013 19 Nov 2015VENTURE FUND SERIES 19 Nov 2015

229,880.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 229,880.00

229,880.00

CAPITAL CALL USD/BOS23 Dec 2015 23 Dec 2015

183,904.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 183,904.00

183,904.00
923UTQ901 Total

0.00 0.000.00 413,784.00413,784.000 Local

0.00 0.00 0.00 413,784.00Base

CAPITAL CALL USD/BOS926VCE901 FRANKLIN PARK INTL FD 2015 LP 06 Oct 2015LIMITED PARTNERSHIP

265,480.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 265,480.00

265,480.00

CAPITAL CALL USD/BOS06 Oct 2015 CANCEL

-265,480.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -265,480.00

-265,480.00

CAPITAL CALL USD/BOS07 Oct 2015 07 Oct 2015

265,480.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 265,480.00

265,480.00

CAPITAL CALL USD/BOS10 Dec 2015 10 Dec 2015

398,220.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 398,220.00

398,220.00

CAPITAL CALL USD/BOS16 Dec 2015

398,220.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 398,220.00

398,220.00

CAPITAL CALL USD/BOS16 Dec 2015 CANCEL

-398,220.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -398,220.00

-398,220.00

CAPITAL CALL USD/BOS17 Dec 2015
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398,220.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 398,220.00

398,220.00

CAPITAL CALL USD/BOS17 Dec 2015 CANCEL

-398,220.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -398,220.00

-398,220.00
926VCE901 Total

0.00 0.000.00 663,700.00663,700.000 Local

0.00 0.00 0.00 663,700.00Base

CAPITAL CALL USD/BOS950998997 WELSH CARSON ANDERSON STOWE 27 Oct 2015L P

33,056.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 33,056.00

33,056.00

CAPITAL CALL USD/BOS27 Oct 2015 CANCEL

-33,056.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -33,056.00

-33,056.00
950998997 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

CAPITAL CALL USD/BOS95099D913 WELSH CARSON ANDERSON STOWE 26 Oct 2015XI LP 26 Oct 2015

345,215.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 345,215.00

345,215.00

CAPITAL CALL USD/BOS976EWG901 FRANKLIN PARK VENTURE FD 2015 07 Oct 2015 07 Oct 2015

132,740.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 132,740.00

132,740.00

CAPITAL CALL USD/BOS23 Nov 2015 23 Nov 2015

132,740.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 132,740.00

132,740.00

CAPITAL CALL USD/BOS16 Dec 2015 16 Dec 2015

185,836.000 0.001.000000Local1.000000 0.00 0.00 185,836.00
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1.000000 0.00 0.00Base 0.00 185,836.00
976EWG901 Total

0.00 0.000.00 451,316.00451,316.000 Local

0.00 0.00 0.00 451,316.00Base

CAPITAL CALL USD/BOSACI0035N3 FRANKLIN PARK VENTURE FD 2008 29 Oct 2015LIMITED PARTNERSHIP 29 Oct 2015

58,830.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 58,830.00

58,830.00

CAPITAL CALL USD/BOS18 Nov 2015 18 Nov 2015

19,610.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 19,610.00

19,610.00
ACI0035N3 Total

0.00 0.000.00 78,440.0078,440.000 Local

0.00 0.00 0.00 78,440.00Base

CAPITAL CALL USD/BOSACI0035T0 FRANKLIN PARK VENTURE FD SER09 31 Dec 2015LIMITED PARTNERSHIP 31 Dec 2015

86,200.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 86,200.00

86,200.00

CAPITAL CALL USD/BOSACI0040Y2 FRANKLIN PARK VENTURE FD2010 23 Nov 2015LIMITED PARTNERSHIP 23 Nov 2015

250,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 250,000.00

250,000.00

CAPITAL CALL USD/BOSACI00KDF3 BLACKSTONE CAPITAL PARTNERS 23 Oct 2015VI LP 23 Oct 2015

111,354.370 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 111,354.37

111,354.37

CAPITAL CALL USD/BOS26 Oct 2015

345,215.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 345,215.00

345,215.00

CAPITAL CALL USD/BOS26 Oct 2015 CANCEL

-345,215.000 0.001.000000Local1.000000 0.00 0.00 -345,215.00
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1.000000 0.00 0.00Base 0.00 -345,215.00

CAPITAL CALL USD/BOS30 Nov 2015

1,611,753.720 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,611,753.72

1,611,753.72

CAPITAL CALL USD/BOS30 Nov 2015 CANCEL

-1,611,753.720 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -1,611,753.72

-1,611,753.72

CAPITAL CALL USD/BOS30 Nov 2015 30 Nov 2015

1,587,133.330 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,587,133.33

1,587,133.33

CAPITAL CALL USD/BOS18 Dec 2015 18 Dec 2015

2,295,492.830 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,295,492.83

2,295,492.83

CAPITAL CALL USD/BOS29 Dec 2015 29 Dec 2015

5,942.870 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 5,942.87

5,942.87
ACI00KDF3 Total

0.00 0.000.00 3,999,923.403,999,923.400 Local

0.00 0.00 0.00 3,999,923.40Base

CAPITAL CALL USD/BOSACI01R6B4 FRANKLIN PARK VENTURE SER 2012 27 Oct 2015LIMITED PARTNERSHIP 27 Oct 2015

250,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 250,000.00

250,000.00

CAPITAL CALL USD/BOSACI01TSQ3 FRANKLIN PARK INTL FD 2012 LP 07 Dec 2015LIMITED PARTNERSHIP 07 Dec 2015

571,600.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 571,600.00

571,600.00

CAPITAL CALL USD/BOSACI02BMR5 COURT SQUARE CAP PARTNERS III 17 Nov 2015LIMITED PARTNERSHIP 17 Nov 2015

629,132.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 629,132.00

629,132.00
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CAPITAL CALL USD/BOSACI02BN52 CLEARLAKE CAPITAL PARTNERS III 11 Dec 2015LIMITED PARTNERSHIP 11 Dec 2015

2,742,214.200 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,742,214.20

2,742,214.20

CAPITAL CALL USD/BOSACI053R12 RIVERSIDE FUND V 24 Nov 2015LIMITED PARTNERSHIP 24 Nov 2015

235,164.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 235,164.00

235,164.00

CAPITAL CALL USD/BOSACI063SD4 BVIP FUND VIII LP 16 Dec 2015LIMITED PARTNERSHIP 16 Dec 2015

4,087,190.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 4,087,190.00

4,087,190.00

CAPITAL CALL USD/BOSACI06J2C9 FRANKLIN PARK INTL FD 2013 LP 07 Oct 2015LIMITED PARTNERSHIP 07 Oct 2015

154,650.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 154,650.00

154,650.00

CAPITAL CALL USD/BOS05 Nov 2015 05 Nov 2015

206,200.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 206,200.00

206,200.00

CAPITAL CALL USD/BOS17 Nov 2015 17 Nov 2015

206,200.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 206,200.00

206,200.00

CAPITAL CALL USD/BOS30 Dec 2015 30 Dec 2015

103,100.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 103,100.00

103,100.00
ACI06J2C9 Total

0.00 0.000.00 670,150.00670,150.000 Local

0.00 0.00 0.00 670,150.00Base

CAPITAL CALL USD/BOSACI0748P6 OAKTREE REAL ESTATE DEBT FUND 12 Nov 2015LIMITED PARTNERSHIP

884,824.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 884,824.00

884,824.00
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CAPITAL CALL USD/BOS12 Nov 2015 CANCEL

-884,824.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -884,824.00

-884,824.00

CAPITAL CALL USD/BOS12 Nov 2015

5,393,748.500 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 5,393,748.50

5,393,748.50

CAPITAL CALL USD/BOS12 Nov 2015 CANCEL

-5,393,748.500 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -5,393,748.50

-5,393,748.50
ACI0748P6 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

CAPITAL CALL USD/BOSACI079N60 VALOR EQUITY PARTNERS III LP 12 Oct 2015VALOR EQUITY PARTNER 12 Oct 2015

1,464,473.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,464,473.00

1,464,473.00

CAPITAL CALL USD/BOSACI082WV9 VISTA EQUITY PARTNERS FUND V 29 Oct 2015LIMITED PARTNERSHIP 29 Oct 2015

882,603.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 882,603.00

882,603.00

CAPITAL CALL USD/BOS02 Nov 2015 02 Nov 2015

380,363.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 380,363.00

380,363.00
ACI082WV9 Total

0.00 0.000.00 1,262,966.001,262,966.000 Local

0.00 0.00 0.00 1,262,966.00Base

CAPITAL CALL USD/BOSACI084CP0 FRANKLIN PARK VENTURE FD 2014 30 Nov 2015VENTURE FUND SERIES

215,060.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 215,060.00

215,060.00
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CAPITAL CALL USD/BOS30 Nov 2015 CANCEL

-215,060.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -215,060.00

-215,060.00

CAPITAL CALL USD/BOS01 Dec 2015 01 Dec 2015

215,060.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 215,060.00

215,060.00

CAPITAL CALL USD/BOS21 Dec 2015 21 Dec 2015

172,048.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 172,048.00

172,048.00

CAPITAL CALL USD/BOS30 Dec 2015 30 Dec 2015

86,024.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 86,024.00

86,024.00
ACI084CP0 Total

0.00 0.000.00 473,132.00473,132.000 Local

0.00 0.00 0.00 473,132.00Base

CAPITAL CALL USD/BOSACI08TVX7 ODYSSEY INVESTMENT PART FUND V 27 Oct 2015LIMITED PARTNERSHIP 27 Oct 2015

1,990,862.420 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,990,862.42

1,990,862.42

CAPITAL CALL USD/BOSACI09NQJ6 FRANKLIN PARK INTL FD 2014 LP 17 Nov 2015LIMITED PARTNERSHIP 17 Nov 2015

51,545.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 51,545.00

51,545.00

CAPITAL CALL USD/BOSACI0CGJ63 CLEARLAKE CAPITAL PARTNERS IV 06 Nov 2015LIMITED PARTNERSHIP 06 Nov 2015

1,466,591.430 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,466,591.43

1,466,591.43

CAPITAL CALL USD/BOS19 Nov 2015 19 Nov 2015

1,484,904.900 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,484,904.90

1,484,904.90
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ACI0CGJ63 Total

0.00 0.000.00 2,951,496.332,951,496.330 Local

0.00 0.00 0.00 2,951,496.33Base

0.0024,399,677.490 Local
0.00Base

0.00
0.00

0.00
0.00

24,381,209.49
24,381,209.49

US DOLLAR Total

EQUITY  Total
24,399,677.490

Base 0.00 0.00 0.00 24,381,209.49

24,381,222.320.000.000.00

24,399,690.320

PURCHASE Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20151.000% 31 Dec 2030 07 Oct 2015

STIF FUND

12.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12.83

12.83

0.0012.830 Local
0.00Base

0.00
0.00

0.00
0.00

12.83
12.83

US DOLLAR Total

CASH EQUIVALENTS  Total
12.830

Base 0.00 0.00 0.00 12.83

EQUITY
US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOS05399Z951 ADVENT INTERNATIONAL GPE VI A 28 Oct 2015 28 Oct 2015

3,448,989.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,448,989.00

3,448,989.00

AUTREPAT-DISTRIBUTION USD/BOS04 Nov 2015 04 Nov 2015

1,014,531.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,014,531.00

1,014,531.00
05399Z951 Total

0.00 0.000.00 4,463,520.004,463,520.000 Local

0.00 0.00 0.00 4,463,520.00Base

AUTREPAT-DISTRIBUTION USD/BOS071991913 BLACKSTONE CAPITAL PARTNERS 14 Oct 2015V LP 14 Oct 2015

773,714.440 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 773,714.44

773,714.44

AUTREPAT-DISTRIBUTION USD/BOS08 Dec 2015 08 Dec 2015

Books Closed Prepared by State StreetPage 311



NHEL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - PRIVATE EQUITYSales Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

273,430.520 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 273,430.52

273,430.52
071991913 Total

0.00 0.000.00 1,047,144.961,047,144.960 Local

0.00 0.00 0.00 1,047,144.96Base

AUTREPAT-DISTRIBUTION USD/BOS071991962 BLACKSTONE MEZZANINE PARTNERS 20 Oct 2015 20 Oct 2015

476,459.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 476,459.00

476,459.00

ASSET TRANSFER NON CASH USD/DTC231082108 CUMULUS MEDIA INC CL A 12 Nov 2015COMMON STOCK USD.01 12 Nov 2015

58,020.000 0.000.245099Local1.000000
0.245099 0.00 0.00Base

0.00
0.00
0.00 14,220.70

14,220.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC31680Q104 58.COM INC ADR 08 Dec 2015ADR 08 Dec 2015

9,800.000 0.0061.410000Local1.000000
61.410000 0.00 0.00Base

0.00
0.00
0.00 601,818.00

601,818.00

AUTREPAT-DISTRIBUTION USD/BOS36299S938 GTCR IX 04 Dec 2015 04 Dec 2015

2,052,457.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,052,457.00

2,052,457.00

AUTREPAT-DISTRIBUTION USD/BOS381994979 GTCR FUND VII LP 22 Dec 2015 22 Dec 2015

89,620.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 89,620.00

89,620.00

AUTREPAT-DISTRIBUTION USD/BOS463995993 INVESCO VENTURE PARTNRSHIP 30 Dec 2015FUND II LP 30 Dec 2015

295,110.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 295,110.00

295,110.00

AUTREPAT-DISTRIBUTION USD/BOS53699A979 LIGHTSPEED VENTURE 16 Dec 2015PARTNERS VI LP 16 Dec 2015

113,925.240 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 113,925.24

113,925.24
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AUTREPAT-DISTRIBUTION USD/BOS539453993 THOMAS H LEE EQUITY FUND V 10 Nov 2015VENTURE CAPITAL LBO 10 Nov 2015

39,552.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 39,552.00

39,552.00

AUTREPAT-DISTRIBUTION USD/BOS22 Dec 2015 22 Dec 2015

34,068.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 34,068.00

34,068.00
539453993 Total

0.00 0.000.00 73,620.0073,620.000 Local

0.00 0.00 0.00 73,620.00Base

AUTREPAT-DISTRIBUTION USD/BOS557994944 MADISON DEARBORN CAP PART IV 18 Nov 2015 18 Nov 2015

309,221.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 309,221.00

309,221.00

AUTREPAT-DISTRIBUTION USD/BOS557995933 MADISON DEARBORN CAP PARTNER V 18 Nov 2015LP 18 Nov 2015

599,357.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 599,357.00

599,357.00

AUTREPAT-DISTRIBUTION USD/BOS03 Dec 2015 03 Dec 2015

431,546.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 431,546.00

431,546.00

AUTREPAT-DISTRIBUTION USD/BOS15 Dec 2015 15 Dec 2015

47,326.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 47,326.00

47,326.00
557995933 Total

0.00 0.000.00 1,078,229.001,078,229.000 Local

0.00 0.00 0.00 1,078,229.00Base

AUTREPAT-DISTRIBUTION USD/BOS55799E918 MADISON DEARBORN CAP PTNRS VI 23 Oct 2015 23 Oct 2015

1,305,361.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,305,361.00

1,305,361.00
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AUTREPAT-DISTRIBUTION USD/BOS30 Oct 2015 30 Oct 2015

72,114.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 72,114.00

72,114.00
55799E918 Total

0.00 0.000.00 1,377,475.001,377,475.000 Local

0.00 0.00 0.00 1,377,475.00Base

AUTREPAT-DISTRIBUTION USD/BOS648992998 KPS SPECIAL SITUATIONS FND III 16 Oct 2015LIMITED PARTNERSHIP 16 Oct 2015

17,371.130 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 17,371.13

17,371.13

AUTREPAT-DISTRIBUTION USD/BOS24 Dec 2015 24 Dec 2015

1,704,091.100 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,704,091.10

1,704,091.10
648992998 Total

0.00 0.000.00 1,721,462.231,721,462.230 Local

0.00 0.00 0.00 1,721,462.23Base

AUTREPAT-DISTRIBUTION USD/BOS761996933 RESOLUTE FUND II 29 Oct 2015LIMITED PARTNERSHIP 29 Oct 2015

1,692,051.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,692,051.00

1,692,051.00

AUTREPAT-DISTRIBUTION USD/BOS16 Dec 2015 16 Dec 2015

48,008.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 48,008.00

48,008.00
761996933 Total

0.00 0.000.00 1,740,059.001,740,059.000 Local

0.00 0.00 0.00 1,740,059.00Base

AUTREPAT-DISTRIBUTION USD/BOS85299E993 SPROUT CAPITAL IX LP 22 Dec 2015

205,302.750 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 205,302.75

205,302.75
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - PRIVATE EQUITYSales Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

AUTREPAT-DISTRIBUTION USD/BOS22 Dec 2015 CANCEL

-205,302.750 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -205,302.75

-205,302.75
85299E993 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

AUTREPAT-DISTRIBUTION USD/BOS865998983 SUMMIT ACCELERATOR FUND 31 Dec 2015L P

5,428.860 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 5,428.86

5,428.86

AUTREPAT-DISTRIBUTION USD/BOS31 Dec 2015 CANCEL

-5,428.860 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -5,428.86

-5,428.86

AUTREPAT-DISTRIBUTION USD/BOS30 Dec 2015 30 Dec 2015

5,428.860 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 5,428.86

5,428.86
865998983 Total

0.00 0.000.00 5,428.865,428.860 Local

0.00 0.00 0.00 5,428.86Base

AUTREPAT-DISTRIBUTION USD/BOS866992993 SUMMIT VENTURES IV L.P. 23 Dec 2015 23 Dec 2015

31,240.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 31,240.00

31,240.00

AUTREPAT-DISTRIBUTION USD/BOS866993918 SUMMIT VENTURES V 31 Dec 2015 31 Dec 2015

16,102.650 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 16,102.65

16,102.65

AUTREPAT-DISTRIBUTION USD/BOS86699F960 SUMMIT PARTNERS PRIVAT 09 Oct 2015EQUITY FUND VII A 09 Oct 2015

359,979.070 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 359,979.07

359,979.07
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ISBI - PRIVATE EQUITYSales Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

AUTREPAT-DISTRIBUTION USD/BOS30 Oct 2015

666,307.103 0.000.999999Local1.000000
0.999999 0.00 0.00Base

0.00
0.00
0.00 666,307.10

666,307.10

AUTREPAT-DISTRIBUTION USD/BOS30 Oct 2015 CANCEL

-666,307.103 0.000.999999Local1.000000
0.999999 0.00 0.00Base

0.00
0.00
0.00 -666,307.10

-666,307.10

AUTREPAT-DISTRIBUTION USD/BOS30 Oct 2015

666,307.100 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 666,307.10

666,307.10

AUTREPAT-DISTRIBUTION USD/BOS30 Oct 2015 CANCEL

-666,307.100 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -666,307.10

-666,307.10

AUTREPAT-DISTRIBUTION USD/BOS30 Oct 2015

686,150.110 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 686,150.11

686,150.11

AUTREPAT-DISTRIBUTION USD/BOS30 Oct 2015 CANCEL

-686,150.110 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -686,150.11

-686,150.11

AUTREPAT-DISTRIBUTION USD/BOS30 Oct 2015 30 Oct 2015

686,150.100 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 686,150.10

686,150.10

AUTREPAT-DISTRIBUTION USD/BOS23 Oct 2015

1,439,710.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,439,710.00

1,439,710.00

AUTREPAT-DISTRIBUTION USD/BOS23 Oct 2015 CANCEL

-1,439,710.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -1,439,710.00

-1,439,710.00

AUTREPAT-DISTRIBUTION USD/BOS23 Oct 2015 23 Oct 2015

Books Closed Prepared by State StreetPage 316



NHEL
December 31, 2015

FUND:
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ISBI - PRIVATE EQUITYSales Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

567,101.769 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 567,101.77

567,101.77
86699F960 Total

0.00 0.000.00 1,613,230.941,613,230.939 Local

0.00 0.00 0.00 1,613,230.94Base

AUTREPAT-DISTRIBUTION USD/BOS916QWE902 RIVERSIDE CAPITAL APPRECIATION 10 Nov 2015LP 10 Nov 2015

35,276.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 35,276.00

35,276.00

AUTREPAT-DISTRIBUTION USD/BOS17 Dec 2015 17 Dec 2015

345,817.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 345,817.00

345,817.00

AUTREPAT-DISTRIBUTION USD/BOS17 Dec 2015

345,817.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 345,817.00

345,817.00

AUTREPAT-DISTRIBUTION USD/BOS17 Dec 2015 CANCEL

-345,817.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -345,817.00

-345,817.00
916QWE902 Total

0.00 0.000.00 381,093.00381,093.000 Local

0.00 0.00 0.00 381,093.00Base

AUTREPAT-DISTRIBUTION USD/BOS920997962 VALOR EQUITY PARTNERS II 16 Oct 2015LP

47,776.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 47,776.00

47,776.00

AUTREPAT-DISTRIBUTION USD/BOS16 Oct 2015 CANCEL

-47,776.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -47,776.00

-47,776.00
920997962 Total

0.00 0.000.00 0.000.000 Local
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ISBI - PRIVATE EQUITYSales Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.00 0.00 0.00Base

AUTREPAT-DISTRIBUTION USD/BOS923VTK902 LEVINE LEICHTMAN CAP PTNRS V 14 Oct 2015LIMITED PARTNERSHIP 14 Oct 2015

1,729,145.570 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,729,145.57

1,729,145.57

AUTREPAT-DISTRIBUTION USD/BOS10 Nov 2015

564,620.300 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 564,620.30

564,620.30

AUTREPAT-DISTRIBUTION USD/BOS10 Nov 2015 CANCEL

-564,620.300 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -564,620.30

-564,620.30

AUTREPAT-DISTRIBUTION USD/BOS30 Nov 2015 30 Nov 2015

4,769.940 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 4,769.94

4,769.94

AUTREPAT-DISTRIBUTION USD/BOS18 Dec 2015 18 Dec 2015

1,267,576.960 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,267,576.96

1,267,576.96
923VTK902 Total

0.00 0.000.00 3,001,492.473,001,492.470 Local

0.00 0.00 0.00 3,001,492.47Base

AUTREPAT-DISTRIBUTION USD/BOS93399Y968 WARBURG PINCUS PRVT EQUITY X 23 Dec 2015LIMITED PARTNERSHIP 23 Dec 2015

1,106,796.090 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,106,796.09

1,106,796.09

AUTREPAT-DISTRIBUTION USD/BOS93499B918 WARBURG PINCUS PRIVATE EQ IX 02 Dec 2015LIMITED PARTNERSHIP 02 Dec 2015

609,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 609,000.00

609,000.00

LIQUIDATION USD/BOS94999L950 WEISS PECK+GREER VENTURE 24 Nov 2015V LLC 24 Nov 2015

22,159,870.300 0.000.006375Local1.000000 0.00 0.00 141,284.93
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FUND:
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ISBI - PRIVATE EQUITYSales Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.006375 0.00 0.00Base 0.00 141,284.93

AUTREPAT-DISTRIBUTION USD/BOS950998997 WELSH CARSON ANDERSON STOWE 27 Oct 2015L P 27 Oct 2015

33,056.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 33,056.00

33,056.00

AUTREPAT-DISTRIBUTION USD/BOS22 Dec 2015

737,033.560 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 737,033.56

737,033.56

AUTREPAT-DISTRIBUTION USD/BOS22 Dec 2015 CANCEL

-737,033.560 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -737,033.56

-737,033.56
950998997 Total

0.00 0.000.00 33,056.0033,056.000 Local

0.00 0.00 0.00 33,056.00Base

AUTREPAT-DISTRIBUTION USD/BOS95099D913 WELSH CARSON ANDERSON STOWE 03 Nov 2015XI LP 03 Nov 2015

257,769.270 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 257,769.27

257,769.27

AUTREPAT-DISTRIBUTION USD/BOS03 Nov 2015

260,373.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 260,373.00

260,373.00

AUTREPAT-DISTRIBUTION USD/BOS03 Nov 2015 CANCEL

-260,373.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -260,373.00

-260,373.00

AUTREPAT-DISTRIBUTION USD/BOS22 Dec 2015 22 Dec 2015

737,033.560 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 737,033.56

737,033.56
95099D913 Total

0.00 0.000.00 994,802.83994,802.830 Local

0.00 0.00 0.00 994,802.83Base
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INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

AUTREPAT-DISTRIBUTION USD/BOSACI0035N3 FRANKLIN PARK VENTURE FD 2008 29 Oct 2015LIMITED PARTNERSHIP 29 Oct 2015

52,903.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 52,903.00

52,903.00

AUTREPAT-DISTRIBUTION USD/BOS18 Nov 2015 18 Nov 2015

117,280.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 117,280.00

117,280.00

AUTREPAT-DISTRIBUTION USD/BOS10 Dec 2015 10 Dec 2015

117,448.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 117,448.00

117,448.00

AUTREPAT-DISTRIBUTION USD/BOS31 Dec 2015 31 Dec 2015

57,889.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 57,889.00

57,889.00
ACI0035N3 Total

0.00 0.000.00 345,520.00345,520.000 Local

0.00 0.00 0.00 345,520.00Base

AUTREPAT-DISTRIBUTION USD/BOSACI0035T0 FRANKLIN PARK VENTURE FD SER09 30 Oct 2015LIMITED PARTNERSHIP 30 Oct 2015

31,457.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 31,457.00

31,457.00

AUTREPAT-DISTRIBUTION USD/BOS31 Dec 2015 31 Dec 2015

111,676.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 111,676.00

111,676.00
ACI0035T0 Total

0.00 0.000.00 143,133.00143,133.000 Local

0.00 0.00 0.00 143,133.00Base

AUTREPAT-DISTRIBUTION USD/BOSACI0040Y2 FRANKLIN PARK VENTURE FD2010 17 Dec 2015LIMITED PARTNERSHIP 17 Dec 2015

17,294.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 17,294.00

17,294.00

Books Closed Prepared by State StreetPage 320



NHEL
December 31, 2015

FUND:
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INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

AUTREPAT-DISTRIBUTION USD/BOSACI006KU3 TA ASSOCIATES XI LP 22 Dec 2015LIMITED PARTNERSHIP 22 Dec 2015

443,687.500 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 443,687.50

443,687.50

AUTREPAT-DISTRIBUTION USD/BOSACI00KDF3 BLACKSTONE CAPITAL PARTNERS 23 Oct 2015VI LP 23 Oct 2015

99,442.740 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 99,442.74

99,442.74

AUTREPAT-DISTRIBUTION USD/BOS18 Dec 2015 18 Dec 2015

14,395.350 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 14,395.35

14,395.35

AUTREPAT-DISTRIBUTION USD/BOS29 Dec 2015 29 Dec 2015

21,102.010 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 21,102.01

21,102.01
ACI00KDF3 Total

0.00 0.000.00 134,940.10134,940.100 Local

0.00 0.00 0.00 134,940.10Base

AUTREPAT-DISTRIBUTION USD/BOSACI01R6B4 FRANKLIN PARK VENTURE SER 2012 11 Dec 2015LIMITED PARTNERSHIP 11 Dec 2015

18,868.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 18,868.00

18,868.00

AUTREPAT-DISTRIBUTION USD/BOSACI01TSQ3 FRANKLIN PARK INTL FD 2012 LP 30 Oct 2015LIMITED PARTNERSHIP 30 Oct 2015

83,381.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 83,381.00

83,381.00

AUTREPAT-DISTRIBUTION USD/BOS18 Dec 2015 18 Dec 2015

35,309.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 35,309.00

35,309.00
ACI01TSQ3 Total

0.00 0.000.00 118,690.00118,690.000 Local

0.00 0.00 0.00 118,690.00Base
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Price Interest
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

AUTREPAT-DISTRIBUTION USD/BOSACI02BN52 CLEARLAKE CAPITAL PARTNERS III 11 Dec 2015LIMITED PARTNERSHIP 11 Dec 2015

441,997.530 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 441,997.53

441,997.53

AUTREPAT-DISTRIBUTION USD/BOSACI063SD4 BVIP FUND VIII LP 18 Dec 2015LIMITED PARTNERSHIP 18 Dec 2015

1,256,793.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,256,793.00

1,256,793.00

AUTREPAT-DISTRIBUTION USD/BOSACI082WV9 VISTA EQUITY PARTNERS FUND V 02 Nov 2015LIMITED PARTNERSHIP 02 Nov 2015

100,852.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 100,852.00

100,852.00

AUTREPAT-DISTRIBUTION USD/BOS20 Nov 2015 20 Nov 2015

95,809.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 95,809.00

95,809.00
ACI082WV9 Total

0.00 0.000.00 196,661.00196,661.000 Local

0.00 0.00 0.00 196,661.00Base

AUTREPAT-DISTRIBUTION USD/BOSACI08TVX7 ODYSSEY INVESTMENT PART FUND V 27 Oct 2015LIMITED PARTNERSHIP 27 Oct 2015

834.520 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 834.52

834.52

AUTREPAT-DISTRIBUTION USD/BOS30 Nov 2015 30 Nov 2015

94,802.970 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 94,802.97

94,802.97
ACI08TVX7 Total

0.00 0.000.00 95,637.4995,637.490 Local

0.00 0.00 0.00 95,637.49Base

AUTREPAT-DISTRIBUTION USD/BOSACI09NQJ6 FRANKLIN PARK INTL FD 2014 LP 30 Dec 2015LIMITED PARTNERSHIP 30 Dec 2015

21,578.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 21,578.00

21,578.00
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.0048,093,035.189 Local
0.00Base

0.00
0.00

0.00
0.00

26,622,668.52
26,622,668.52

US DOLLAR Total

EQUITY  Total
48,093,035.189

Base 0.00 0.00 0.00 26,622,668.52

26,622,681.350.000.000.00

48,093,048.019

SALES Total

Base
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STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

1,056,032.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,056,032.52

1,056,032.52

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.170% 31 Dec 2030 02 Oct 2015

STIF FUND

232,312.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 232,312.40

232,312.40

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Oct 20150.170% 31 Dec 2030 05 Oct 2015

STIF FUND

766,561.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 766,561.85

766,561.85

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Oct 20150.174% 31 Dec 2030 06 Oct 2015

STIF FUND

926,626.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 926,626.28

926,626.28

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Oct 20150.183% 31 Dec 2030 08 Oct 2015

STIF FUND

581,010.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 581,010.75

581,010.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Oct 20150.184% 31 Dec 2030 09 Oct 2015

STIF FUND

623,230.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 623,230.00

623,230.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Oct 20150.193% 31 Dec 2030 13 Oct 2015

STIF FUND

155,855.500 0.00100.000000Local1.000000 0.00 0.00 155,855.50
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CASH OVERLAYPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 155,855.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.188% 31 Dec 2030 16 Oct 2015

STIF FUND

1,339,632.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,339,632.25

1,339,632.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Oct 20150.187% 31 Dec 2030 19 Oct 2015

STIF FUND

253,080.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 253,080.75

253,080.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Oct 20150.181% 31 Dec 2030 20 Oct 2015

STIF FUND

75,346.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 75,346.75

75,346.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Oct 20150.182% 31 Dec 2030 23 Oct 2015

STIF FUND

1,736,373.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,736,373.25

1,736,373.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20150.182% 31 Dec 2030 26 Oct 2015

STIF FUND

541,103.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 541,103.25

541,103.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Oct 20150.185% 31 Dec 2030 29 Oct 2015

STIF FUND

767,454.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 767,454.25

767,454.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Nov 20150.189% 31 Dec 2030 03 Nov 2015

STIF FUND

667,856.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 667,856.50

667,856.50
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Nov 20150.187% 31 Dec 2030 04 Nov 2015

STIF FUND

242,581.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 242,581.50

242,581.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Nov 20150.193% 31 Dec 2030 17 Nov 2015

STIF FUND

892,290.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 892,290.00

892,290.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Nov 20150.189% 31 Dec 2030 18 Nov 2015

STIF FUND

31,132.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 31,132.00

31,132.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Nov 20150.191% 31 Dec 2030 19 Nov 2015

STIF FUND

944,460.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 944,460.75

944,460.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Nov 20150.182% 31 Dec 2030 23 Nov 2015

STIF FUND

306,625.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 306,625.50

306,625.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Nov 20150.183% 31 Dec 2030 25 Nov 2015

STIF FUND

19,328.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,328.00

19,328.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Nov 20150.192% 31 Dec 2030 27 Nov 2015

STIF FUND

114,080.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 114,080.00

114,080.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20150.196% 31 Dec 2030 30 Nov 2015
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October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

60,159.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 60,159.75

60,159.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Dec 20150.201% 31 Dec 2030 02 Dec 2015

STIF FUND

673,733.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 673,733.50

673,733.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.210% 31 Dec 2030 07 Dec 2015

STIF FUND

1,314,301.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,314,301.50

1,314,301.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Dec 20150.224% 31 Dec 2030 11 Dec 2015

STIF FUND

221,769.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 221,769.00

221,769.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Dec 20150.223% 31 Dec 2030 15 Dec 2015

STIF FUND

276,017.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 276,017.00

276,017.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Dec 20150.228% 31 Dec 2030 16 Dec 2015

STIF FUND

869,805.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 869,805.25

869,805.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Dec 20150.238% 31 Dec 2030 17 Dec 2015

STIF FUND

932,922.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 932,922.00

932,922.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Dec 20150.289% 31 Dec 2030 22 Dec 2015

STIF FUND

757,660.650 0.00100.000000Local1.000000 0.00 0.00 757,660.65
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October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 757,660.65

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Dec 20150.279% 31 Dec 2030 23 Dec 2015

STIF FUND

675,802.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 675,802.75

675,802.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Dec 20150.282% 31 Dec 2030 24 Dec 2015

STIF FUND

549,862.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 549,862.75

549,862.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20150.295% 31 Dec 2030 30 Dec 2015

STIF FUND

757,394.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 757,394.25

757,394.25
86199E9B7 Total

0.00 0.000.00 19,362,402.4519,362,402.450 Local

0.00 0.00 0.00 19,362,402.45Base

CITIBANK USD/OTH912796HF9 TREASURY BILL 05 Oct 20150.01%   10 Mar 2016 05 Oct 2015

5,900,000.000 0.0099.997819Local1.000000
99.997819 0.00 0.00Base

0.00
0.00
0.00 5,899,871.35

5,899,871.35

0.0025,262,402.450 Local
0.00Base

0.00
0.00

0.00
0.00

25,262,273.80
25,262,273.80

US DOLLAR Total

CASH EQUIVALENTS  Total
25,262,402.450

Base 0.00 0.00 0.00 25,262,273.80

25,262,273.800.000.000.00

25,262,402.450

PURCHASE Total

Base
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

FUTURE BUY TO OPEN
US DOLLAR

CITIGROUP GLOBAL MARKETS INCADI0B83V2 S+P500 EMINI FUT  DEC15 02 Oct 2015XCME 20151218

2.000 1,920.750000Local1.000000
1,920.750000 4.52Base

4.52
100.000

192,075.00
192,075.0067

CITIGROUP GLOBAL MARKETS INC02 Oct 2015

1.000 1,920.750000Local1.000000
1,920.750000 2.26Base

2.26
50.000

96,037.50
96,037.5066

CITIGROUP GLOBAL MARKETS INC02 Oct 2015

1.000 1,920.750000Local1.000000
1,920.750000 2.26Base

2.26
50.000

96,037.50
96,037.5068

CITIGROUP GLOBAL MARKETS INC02 Oct 2015

3.000 1,920.750000Local1.000000
1,920.750000 6.78Base

6.78
150.000

288,112.50
288,112.5069

CITIGROUP GLOBAL MARKETS INC05 Oct 2015

4.000 1,978.500000Local1.000000
1,978.500000 9.04Base

9.04
200.000

395,700.00
395,700.0071

CITIGROUP GLOBAL MARKETS INC05 Oct 2015

4.000 1,978.500000Local1.000000
1,978.500000 9.04Base

9.04
200.000

395,700.00
395,700.0070

CITIGROUP GLOBAL MARKETS INC06 Oct 2015

3.000 1,972.750000Local1.000000
1,972.750000 6.78Base

6.78
150.000

295,912.50
295,912.5078

CITIGROUP GLOBAL MARKETS INC06 Oct 2015

3.000 1,972.750000Local1.000000
1,972.750000 6.78Base

6.78
150.000

295,912.50
295,912.5079

CITIGROUP GLOBAL MARKETS INC06 Oct 2015

1.000 1,972.750000Local1.000000 2.26 98,637.50
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Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

1,972.750000 2.26Base50.000 98,637.5081

CITIGROUP GLOBAL MARKETS INC06 Oct 2015

11.000 1,972.750000Local1.000000
1,972.750000 24.86Base

24.86
550.000

1,085,012.50
1,085,012.5082

CITIGROUP GLOBAL MARKETS INC06 Oct 2015

8.000 1,972.750000Local1.000000
1,972.750000 18.08Base

18.08
400.000

789,100.00
789,100.0083

CITIGROUP GLOBAL MARKETS INC06 Oct 2015

5.000 1,972.750000Local1.000000
1,972.750000 11.30Base

11.30
250.000

493,187.50
493,187.5080

CITIGROUP GLOBAL MARKETS INC06 Oct 2015

9.000 1,976.000000Local1.000000
1,976.000000 20.34Base

20.34
450.000

889,200.00
889,200.0077

CITIGROUP GLOBAL MARKETS INC07 Oct 2015

43.000 1,977.750000Local1.000000
1,977.750000 97.18Base

97.18
2,150.000

4,252,162.50
4,252,162.5084

CITIGROUP GLOBAL MARKETS INC08 Oct 2015

1.000 2,008.250000Local1.000000
2,008.250000 2.26Base

2.26
50.000

100,412.50
100,412.5086

CITIGROUP GLOBAL MARKETS INC08 Oct 2015

1.000 2,008.250000Local1.000000
2,008.250000 2.26Base

2.26
50.000

100,412.50
100,412.5090

CITIGROUP GLOBAL MARKETS INC08 Oct 2015

1.000 2,008.250000Local1.000000
2,008.250000 2.26Base

2.26
50.000

100,412.50
100,412.5094

CITIGROUP GLOBAL MARKETS INC08 Oct 2015

1.000 2,008.250000Local1.000000
2,008.250000 2.26Base

2.26
50.000

100,412.50
100,412.50100
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CITIGROUP GLOBAL MARKETS INC08 Oct 2015

6.000 2,008.250000Local1.000000
2,008.250000 13.56Base

13.56
300.000

602,475.00
602,475.0096

CITIGROUP GLOBAL MARKETS INC08 Oct 2015

4.000 2,008.250000Local1.000000
2,008.250000 9.04Base

9.04
200.000

401,650.00
401,650.0088

CITIGROUP GLOBAL MARKETS INC08 Oct 2015

2.000 2,008.250000Local1.000000
2,008.250000 4.52Base

4.52
100.000

200,825.00
200,825.0097

CITIGROUP GLOBAL MARKETS INC08 Oct 2015

7.000 2,008.250000Local1.000000
2,008.250000 15.82Base

15.82
350.000

702,887.50
702,887.5085

CITIGROUP GLOBAL MARKETS INC08 Oct 2015

2.000 2,008.250000Local1.000000
2,008.250000 4.52Base

4.52
100.000

200,825.00
200,825.0092

CITIGROUP GLOBAL MARKETS INC08 Oct 2015

1.000 2,008.250000Local1.000000
2,008.250000 2.26Base

2.26
50.000

100,412.50
100,412.5087

CITIGROUP GLOBAL MARKETS INC08 Oct 2015

1.000 2,008.250000Local1.000000
2,008.250000 2.26Base

2.26
50.000

100,412.50
100,412.5091

CITIGROUP GLOBAL MARKETS INC08 Oct 2015

2.000 2,008.250000Local1.000000
2,008.250000 4.52Base

4.52
100.000

200,825.00
200,825.0099

CITIGROUP GLOBAL MARKETS INC08 Oct 2015

2.000 2,008.250000Local1.000000
2,008.250000 4.52Base

4.52
100.000

200,825.00
200,825.0098

CITIGROUP GLOBAL MARKETS INC08 Oct 2015
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1.000 2,008.250000Local1.000000
2,008.250000 2.26Base

2.26
50.000

100,412.50
100,412.5089

CITIGROUP GLOBAL MARKETS INC08 Oct 2015

7.000 2,008.250000Local1.000000
2,008.250000 15.82Base

15.82
350.000

702,887.50
702,887.5093

CITIGROUP GLOBAL MARKETS INC08 Oct 2015

1.000 2,008.250000Local1.000000
2,008.250000 2.26Base

2.26
50.000

100,412.50
100,412.5095

CITIGROUP GLOBAL MARKETS INC09 Oct 2015

1.000 2,003.250000Local1.000000
2,003.250000 2.26Base

2.26
50.000

100,162.50
100,162.50102

CITIGROUP GLOBAL MARKETS INC09 Oct 2015

7.000 2,003.250000Local1.000000
2,003.250000 15.82Base

15.82
350.000

701,137.50
701,137.50106

CITIGROUP GLOBAL MARKETS INC09 Oct 2015

4.000 2,003.250000Local1.000000
2,003.250000 9.04Base

9.04
200.000

400,650.00
400,650.00101

CITIGROUP GLOBAL MARKETS INC09 Oct 2015

1.000 2,003.250000Local1.000000
2,003.250000 2.26Base

2.26
50.000

100,162.50
100,162.50107

CITIGROUP GLOBAL MARKETS INC09 Oct 2015

3.000 2,003.250000Local1.000000
2,003.250000 6.78Base

6.78
150.000

300,487.50
300,487.50104

CITIGROUP GLOBAL MARKETS INC09 Oct 2015

2.000 2,003.250000Local1.000000
2,003.250000 4.52Base

4.52
100.000

200,325.00
200,325.00105

CITIGROUP GLOBAL MARKETS INC09 Oct 2015

4.000 2,003.250000Local1.000000 9.04 400,650.00
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2,003.250000 9.04Base200.000 400,650.00103

CITIGROUP GLOBAL MARKETS INC13 Oct 2015

5.000 1,999.750000Local1.000000
1,999.750000 11.30Base

11.30
250.000

499,937.50
499,937.50109

CITIGROUP GLOBAL MARKETS INC13 Oct 2015

5.000 1,999.750000Local1.000000
1,999.750000 11.30Base

11.30
250.000

499,937.50
499,937.50108

CITIGROUP GLOBAL MARKETS INC13 Oct 2015

2.000 1,999.750000Local1.000000
1,999.750000 4.52Base

4.52
100.000

199,975.00
199,975.00119

CITIGROUP GLOBAL MARKETS INC13 Oct 2015

1.000 1,999.750000Local1.000000
1,999.750000 2.26Base

2.26
50.000

99,987.50
99,987.50113

CITIGROUP GLOBAL MARKETS INC13 Oct 2015

2.000 1,999.750000Local1.000000
1,999.750000 4.52Base

4.52
100.000

199,975.00
199,975.00116

CITIGROUP GLOBAL MARKETS INC13 Oct 2015

5.000 1,999.750000Local1.000000
1,999.750000 11.30Base

11.30
250.000

499,937.50
499,937.50117

CITIGROUP GLOBAL MARKETS INC13 Oct 2015

1.000 1,999.750000Local1.000000
1,999.750000 2.26Base

2.26
50.000

99,987.50
99,987.50112

CITIGROUP GLOBAL MARKETS INC13 Oct 2015

1.000 1,999.750000Local1.000000
1,999.750000 2.26Base

2.26
50.000

99,987.50
99,987.50114

CITIGROUP GLOBAL MARKETS INC13 Oct 2015

2.000 1,999.750000Local1.000000
1,999.750000 4.52Base

4.52
100.000

199,975.00
199,975.00110
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CITIGROUP GLOBAL MARKETS INC13 Oct 2015

1.000 1,999.750000Local1.000000
1,999.750000 2.26Base

2.26
50.000

99,987.50
99,987.50118

CITIGROUP GLOBAL MARKETS INC13 Oct 2015

2.000 1,999.750000Local1.000000
1,999.750000 4.52Base

4.52
100.000

199,975.00
199,975.00111

CITIGROUP GLOBAL MARKETS INC13 Oct 2015

5.000 1,999.750000Local1.000000
1,999.750000 11.30Base

11.30
250.000

499,937.50
499,937.50115

CITIGROUP GLOBAL MARKETS INC14 Oct 2015

2.000 1,984.250000Local1.000000
1,984.250000 4.52Base

4.52
100.000

198,425.00
198,425.00120

CITIGROUP GLOBAL MARKETS INC14 Oct 2015

2.000 1,984.250000Local1.000000
1,984.250000 4.52Base

4.52
100.000

198,425.00
198,425.00123

CITIGROUP GLOBAL MARKETS INC14 Oct 2015

10.000 1,984.250000Local1.000000
1,984.250000 22.60Base

22.60
500.000

992,125.00
992,125.00126

CITIGROUP GLOBAL MARKETS INC14 Oct 2015

4.000 1,984.250000Local1.000000
1,984.250000 9.04Base

9.04
200.000

396,850.00
396,850.00121

CITIGROUP GLOBAL MARKETS INC14 Oct 2015

1.000 1,984.250000Local1.000000
1,984.250000 2.26Base

2.26
50.000

99,212.50
99,212.50125

CITIGROUP GLOBAL MARKETS INC14 Oct 2015

2.000 1,984.250000Local1.000000
1,984.250000 4.52Base

4.52
100.000

198,425.00
198,425.00124

CITIGROUP GLOBAL MARKETS INC14 Oct 2015
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1.000 1,984.250000Local1.000000
1,984.250000 2.26Base

2.26
50.000

99,212.50
99,212.50122

CITIGROUP GLOBAL MARKETS INC15 Oct 2015

5.000 2,012.500000Local1.000000
2,012.500000 11.30Base

11.30
250.000

503,125.00
503,125.00129

CITIGROUP GLOBAL MARKETS INC15 Oct 2015

1.000 2,012.500000Local1.000000
2,012.500000 2.26Base

2.26
50.000

100,625.00
100,625.00127

CITIGROUP GLOBAL MARKETS INC15 Oct 2015

2.000 2,012.500000Local1.000000
2,012.500000 4.52Base

4.52
100.000

201,250.00
201,250.00128

CITIGROUP GLOBAL MARKETS INC15 Oct 2015

5.000 2,012.500000Local1.000000
2,012.500000 11.30Base

11.30
250.000

503,125.00
503,125.00131

CITIGROUP GLOBAL MARKETS INC15 Oct 2015

3.000 2,012.500000Local1.000000
2,012.500000 6.78Base

6.78
150.000

301,875.00
301,875.00130

CITIGROUP GLOBAL MARKETS INC15 Oct 2015

1.000 2,012.500000Local1.000000
2,012.500000 2.26Base

2.26
50.000

100,625.00
100,625.00133

CITIGROUP GLOBAL MARKETS INC15 Oct 2015

2.000 2,012.500000Local1.000000
2,012.500000 4.52Base

4.52
100.000

201,250.00
201,250.00132

CITIGROUP GLOBAL MARKETS INC19 Oct 2015

1.000 2,023.250000Local1.000000
2,023.250000 2.26Base

2.26
50.000

101,162.50
101,162.50139

CITIGROUP GLOBAL MARKETS INC19 Oct 2015

3.000 2,023.250000Local1.000000 6.78 303,487.50
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2,023.250000 6.78Base150.000 303,487.50138

CITIGROUP GLOBAL MARKETS INC19 Oct 2015

1.000 2,023.250000Local1.000000
2,023.250000 2.26Base

2.26
50.000

101,162.50
101,162.50136

CITIGROUP GLOBAL MARKETS INC19 Oct 2015

2.000 2,023.250000Local1.000000
2,023.250000 4.52Base

4.52
100.000

202,325.00
202,325.00137

CITIGROUP GLOBAL MARKETS INC22 Oct 2015

3.000 2,043.500000Local1.000000
2,043.500000 6.78Base

6.78
150.000

306,525.00
306,525.00141

CITIGROUP GLOBAL MARKETS INC26 Oct 2015

2.000 2,064.500000Local1.000000
2,064.500000 4.52Base

4.52
100.000

206,450.00
206,450.00197

CITIGROUP GLOBAL MARKETS INC26 Oct 2015

2.000 2,064.500000Local1.000000
2,064.500000 4.52Base

4.52
100.000

206,450.00
206,450.00196

CITIGROUP GLOBAL MARKETS INC27 Oct 2015

1.000 2,057.500000Local1.000000
2,057.500000 2.26Base

2.26
50.000

102,875.00
102,875.00199

CITIGROUP GLOBAL MARKETS INC27 Oct 2015

4.000 2,057.500000Local1.000000
2,057.500000 9.04Base

9.04
200.000

411,500.00
411,500.00201

CITIGROUP GLOBAL MARKETS INC27 Oct 2015

4.000 2,057.500000Local1.000000
2,057.500000 9.04Base

9.04
200.000

411,500.00
411,500.00198

CITIGROUP GLOBAL MARKETS INC27 Oct 2015

3.000 2,057.500000Local1.000000
2,057.500000 6.78Base

6.78
150.000

308,625.00
308,625.00200
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CITIGROUP GLOBAL MARKETS INC28 Oct 2015

1.000 2,074.500000Local1.000000
2,074.500000 2.26Base

2.26
50.000

103,725.00
103,725.00202

CITIGROUP GLOBAL MARKETS INC28 Oct 2015

2.000 2,074.500000Local1.000000
2,074.500000 4.52Base

4.52
100.000

207,450.00
207,450.00204

CITIGROUP GLOBAL MARKETS INC28 Oct 2015

2.000 2,074.500000Local1.000000
2,074.500000 4.52Base

4.52
100.000

207,450.00
207,450.00205

CITIGROUP GLOBAL MARKETS INC28 Oct 2015

2.000 2,074.500000Local1.000000
2,074.500000 4.52Base

4.52
100.000

207,450.00
207,450.00203

CITIGROUP GLOBAL MARKETS INC29 Oct 2015

4.000 2,080.500000Local1.000000
2,080.500000 9.04Base

9.04
200.000

416,100.00
416,100.00206

CITIGROUP GLOBAL MARKETS INC02 Nov 2015

1.000 2,097.750000Local1.000000
2,097.750000 2.26Base

2.26
50.000

104,887.50
104,887.50207

CITIGROUP GLOBAL MARKETS INC02 Nov 2015

2.000 2,097.750000Local1.000000
2,097.750000 4.52Base

4.52
100.000

209,775.00
209,775.00210

CITIGROUP GLOBAL MARKETS INC02 Nov 2015

2.000 2,097.750000Local1.000000
2,097.750000 4.52Base

4.52
100.000

209,775.00
209,775.00208

CITIGROUP GLOBAL MARKETS INC02 Nov 2015

1.000 2,097.750000Local1.000000
2,097.750000 2.26Base

2.26
50.000

104,887.50
104,887.50209

CITIGROUP GLOBAL MARKETS INC03 Nov 2015
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6.000 2,108.000000Local1.000000
2,108.000000 13.56Base

13.56
300.000

632,400.00
632,400.00211

CITIGROUP GLOBAL MARKETS INC05 Nov 2015

3.000 2,091.750000Local1.000000
2,091.750000 6.78Base

6.78
150.000

313,762.50
313,762.50224

CITIGROUP GLOBAL MARKETS INC05 Nov 2015

5.000 2,091.750000Local1.000000
2,091.750000 11.30Base

11.30
250.000

522,937.50
522,937.50223

CITIGROUP GLOBAL MARKETS INC10 Nov 2015

2.000 2,077.500000Local1.000000
2,077.500000 4.52Base

4.52
100.000

207,750.00
207,750.00226

CITIGROUP GLOBAL MARKETS INC10 Nov 2015

1.000 2,077.500000Local1.000000
2,077.500000 2.26Base

2.26
50.000

103,875.00
103,875.00227

CITIGROUP GLOBAL MARKETS INC13 Nov 2015

1.000 2,023.500000Local1.000000
2,023.500000 2.26Base

2.26
50.000

101,175.00
101,175.00233

CITIGROUP GLOBAL MARKETS INC13 Nov 2015

1.000 2,023.500000Local1.000000
2,023.500000 2.26Base

2.26
50.000

101,175.00
101,175.00229

CITIGROUP GLOBAL MARKETS INC13 Nov 2015

1.000 2,023.500000Local1.000000
2,023.500000 2.26Base

2.26
50.000

101,175.00
101,175.00231

CITIGROUP GLOBAL MARKETS INC13 Nov 2015

1.000 2,023.500000Local1.000000
2,023.500000 2.26Base

2.26
50.000

101,175.00
101,175.00230

CITIGROUP GLOBAL MARKETS INC13 Nov 2015

1.000 2,023.500000Local1.000000 2.26 101,175.00
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2,023.500000 2.26Base50.000 101,175.00235

CITIGROUP GLOBAL MARKETS INC13 Nov 2015

3.000 2,023.500000Local1.000000
2,023.500000 6.78Base

6.78
150.000

303,525.00
303,525.00236

CITIGROUP GLOBAL MARKETS INC13 Nov 2015

1.000 2,023.500000Local1.000000
2,023.500000 2.26Base

2.26
50.000

101,175.00
101,175.00232

CITIGROUP GLOBAL MARKETS INC13 Nov 2015

1.000 2,023.500000Local1.000000
2,023.500000 2.26Base

2.26
50.000

101,175.00
101,175.00234

CITIGROUP GLOBAL MARKETS INC17 Nov 2015

1.000 2,047.000000Local1.000000
2,047.000000 2.26Base

2.26
50.000

102,350.00
102,350.00240

CITIGROUP GLOBAL MARKETS INC17 Nov 2015

5.000 2,047.000000Local1.000000
2,047.000000 11.30Base

11.30
250.000

511,750.00
511,750.00238

CITIGROUP GLOBAL MARKETS INC17 Nov 2015

1.000 2,047.000000Local1.000000
2,047.000000 2.26Base

2.26
50.000

102,350.00
102,350.00239

CITIGROUP GLOBAL MARKETS INC17 Nov 2015

1.000 2,047.000000Local1.000000
2,047.000000 2.26Base

2.26
50.000

102,350.00
102,350.00237

CITIGROUP GLOBAL MARKETS INC18 Nov 2015

3.000 2,076.750000Local1.000000
2,076.750000 6.78Base

6.78
150.000

311,512.50
311,512.50241

CITIGROUP GLOBAL MARKETS INC19 Nov 2015

1.000 2,079.250000Local1.000000
2,079.250000 2.26Base

2.26
50.000

103,962.50
103,962.50252
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CITIGROUP GLOBAL MARKETS INC19 Nov 2015

2.000 2,079.250000Local1.000000
2,079.250000 4.52Base

4.52
100.000

207,925.00
207,925.00247

CITIGROUP GLOBAL MARKETS INC19 Nov 2015

5.000 2,079.250000Local1.000000
2,079.250000 11.30Base

11.30
250.000

519,812.50
519,812.50251

CITIGROUP GLOBAL MARKETS INC19 Nov 2015

1.000 2,079.250000Local1.000000
2,079.250000 2.26Base

2.26
50.000

103,962.50
103,962.50250

CITIGROUP GLOBAL MARKETS INC19 Nov 2015

1.000 2,079.250000Local1.000000
2,079.250000 2.26Base

2.26
50.000

103,962.50
103,962.50253

CITIGROUP GLOBAL MARKETS INC19 Nov 2015

5.000 2,079.250000Local1.000000
2,079.250000 11.30Base

11.30
250.000

519,812.50
519,812.50249

CITIGROUP GLOBAL MARKETS INC19 Nov 2015

5.000 2,079.250000Local1.000000
2,079.250000 11.30Base

11.30
250.000

519,812.50
519,812.50242

CITIGROUP GLOBAL MARKETS INC19 Nov 2015

1.000 2,079.250000Local1.000000
2,079.250000 2.26Base

2.26
50.000

103,962.50
103,962.50243

CITIGROUP GLOBAL MARKETS INC19 Nov 2015

1.000 2,079.250000Local1.000000
2,079.250000 2.26Base

2.26
50.000

103,962.50
103,962.50254

CITIGROUP GLOBAL MARKETS INC19 Nov 2015

1.000 2,079.250000Local1.000000
2,079.250000 2.26Base

2.26
50.000

103,962.50
103,962.50246

CITIGROUP GLOBAL MARKETS INC19 Nov 2015
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3.000 2,079.250000Local1.000000
2,079.250000 6.78Base

6.78
150.000

311,887.50
311,887.50244

CITIGROUP GLOBAL MARKETS INC19 Nov 2015

1.000 2,079.250000Local1.000000
2,079.250000 2.26Base

2.26
50.000

103,962.50
103,962.50245

CITIGROUP GLOBAL MARKETS INC19 Nov 2015

1.000 2,079.250000Local1.000000
2,079.250000 2.26Base

2.26
50.000

103,962.50
103,962.50248

CITIGROUP GLOBAL MARKETS INC23 Nov 2015

5.000 2,083.750000Local1.000000
2,083.750000 11.30Base

11.30
250.000

520,937.50
520,937.50256

CITIGROUP GLOBAL MARKETS INC23 Nov 2015

34.000 2,083.750000Local1.000000
2,083.750000 76.84Base

76.84
1,700.000

3,542,375.00
3,542,375.00257

CITIGROUP GLOBAL MARKETS INC27 Nov 2015

1.000 2,090.000000Local1.000000
2,090.000000 2.26Base

2.26
50.000

104,500.00
104,500.00269

CITIGROUP GLOBAL MARKETS INC27 Nov 2015

1.000 2,090.000000Local1.000000
2,090.000000 2.26Base

2.26
50.000

104,500.00
104,500.00267

CITIGROUP GLOBAL MARKETS INC27 Nov 2015

2.000 2,090.000000Local1.000000
2,090.000000 4.52Base

4.52
100.000

209,000.00
209,000.00266

CITIGROUP GLOBAL MARKETS INC27 Nov 2015

3.000 2,090.000000Local1.000000
2,090.000000 6.78Base

6.78
150.000

313,500.00
313,500.00268

CITIGROUP GLOBAL MARKETS INC01 Dec 2015

1.000 2,095.000000Local1.000000 2.26 104,750.00
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2,095.000000 2.26Base50.000 104,750.00273

CITIGROUP GLOBAL MARKETS INC01 Dec 2015

1.000 2,095.000000Local1.000000
2,095.000000 2.26Base

2.26
50.000

104,750.00
104,750.00275

CITIGROUP GLOBAL MARKETS INC01 Dec 2015

5.000 2,095.000000Local1.000000
2,095.000000 11.30Base

11.30
250.000

523,750.00
523,750.00272

CITIGROUP GLOBAL MARKETS INC01 Dec 2015

4.000 2,095.000000Local1.000000
2,095.000000 9.04Base

9.04
200.000

419,000.00
419,000.00276

CITIGROUP GLOBAL MARKETS INC01 Dec 2015

1.000 2,095.000000Local1.000000
2,095.000000 2.26Base

2.26
50.000

104,750.00
104,750.00274

CITIGROUP GLOBAL MARKETS INC01 Dec 2015

2.000 2,095.000000Local1.000000
2,095.000000 4.52Base

4.52
100.000

209,500.00
209,500.00277

CITIGROUP GLOBAL MARKETS INC02 Dec 2015

3.000 2,078.250000Local1.000000
2,078.250000 6.78Base

6.78
150.000

311,737.50
311,737.50278

CITIGROUP GLOBAL MARKETS INC03 Dec 2015

22.000 2,045.000000Local1.000000
2,045.000000 49.72Base

49.72
1,100.000

2,249,500.00
2,249,500.00279

ADI0B83V2 Total

965.02 43,266,862.50427.000 Local

965.02 43,266,862.50Base21,350.000

CITIGROUP GLOBAL MARKETS INCADI0BDP05 S+P500 EMINI FUT  MAR16 10 Dec 2015XCME 20160318

1.000 2,053.750000Local1.000000
2,053.750000 2.26Base

2.26
50.000

102,687.50
102,687.505
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CITIGROUP GLOBAL MARKETS INC10 Dec 2015

6.000 2,053.750000Local1.000000
2,053.750000 13.56Base

13.56
300.000

616,125.00
616,125.006

CITIGROUP GLOBAL MARKETS INC10 Dec 2015

12.000 2,053.750000Local1.000000
2,053.750000 27.12Base

27.12
600.000

1,232,250.00
1,232,250.002

CITIGROUP GLOBAL MARKETS INC10 Dec 2015

1.000 2,053.750000Local1.000000
2,053.750000 2.26Base

2.26
50.000

102,687.50
102,687.503

CITIGROUP GLOBAL MARKETS INC10 Dec 2015

12.000 2,053.750000Local1.000000
2,053.750000 27.12Base

27.12
600.000

1,232,250.00
1,232,250.001

CITIGROUP GLOBAL MARKETS INC10 Dec 2015

4.000 2,053.750000Local1.000000
2,053.750000 9.04Base

9.04
200.000

410,750.00
410,750.004

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

680.000 2,040.900000Local1.000000
2,040.900000 1,536.80Base

1,536.80
34,000.000

69,390,600.00
69,390,600.007

CITIGROUP GLOBAL MARKETS INC15 Dec 2015

61.000 2,041.750000Local1.000000
2,041.750000 137.86Base

137.86
3,050.000

6,227,337.50
6,227,337.5032

CITIGROUP GLOBAL MARKETS INC17 Dec 2015

2.000 2,042.000000Local1.000000
2,042.000000 4.52Base

4.52
100.000

204,200.00
204,200.0038

CITIGROUP GLOBAL MARKETS INC17 Dec 2015

2.000 2,042.000000Local1.000000
2,042.000000 4.52Base

4.52
100.000

204,200.00
204,200.0037

CITIGROUP GLOBAL MARKETS INC17 Dec 2015
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1.000 2,042.000000Local1.000000
2,042.000000 2.26Base

2.26
50.000

102,100.00
102,100.0036

CITIGROUP GLOBAL MARKETS INC24 Dec 2015

3.000 2,059.250000Local1.000000
2,059.250000 6.78Base

6.78
150.000

308,887.50
308,887.5047

CITIGROUP GLOBAL MARKETS INC29 Dec 2015

27.000 2,073.500000Local1.000000
2,073.500000 61.02Base

61.02
1,350.000

2,799,225.00
2,799,225.0053

CITIGROUP GLOBAL MARKETS INC31 Dec 2015

3.000 2,042.750000Local1.000000
2,042.750000 6.78Base

6.78
150.000

306,412.50
306,412.5066

CITIGROUP GLOBAL MARKETS INC31 Dec 2015

1.000 2,042.750000Local1.000000
2,042.750000 2.26Base

2.26
50.000

102,137.50
102,137.5069

CITIGROUP GLOBAL MARKETS INC31 Dec 2015

2.000 2,042.750000Local1.000000
2,042.750000 4.52Base

4.52
100.000

204,275.00
204,275.0068

CITIGROUP GLOBAL MARKETS INC31 Dec 2015

1.000 2,042.750000Local1.000000
2,042.750000 2.26Base

2.26
50.000

102,137.50
102,137.5064

CITIGROUP GLOBAL MARKETS INC31 Dec 2015

2.000 2,042.750000Local1.000000
2,042.750000 4.52Base

4.52
100.000

204,275.00
204,275.0065

CITIGROUP GLOBAL MARKETS INC31 Dec 2015

1.000 2,042.750000Local1.000000
2,042.750000 2.26Base

2.26
50.000

102,137.50
102,137.5070

CITIGROUP GLOBAL MARKETS INC31 Dec 2015

1.000 2,042.750000Local1.000000 2.26 102,137.50
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2,042.750000 2.26Base50.000 102,137.5067
ADI0BDP05 Total

1,859.98 84,056,812.50823.000 Local

1,859.98 84,056,812.50Base41,150.000

1,250.000 Local
Base

2,825.00
2,825.00

127,323,675.00
127,323,675.0062,500.000

US DOLLAR Total

FUTURE BUY TO OPEN  Total
1,250.000

62,500.000 Base 2,825.00 127,323,675.00

127,323,675.002,825.00

1,250.000

FUTURE PURCHASE Total

62,500.000 Base
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Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20150.128% 31 Dec 2030 07 Oct 2015

STIF FUND

181,567.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 181,567.13

181,567.13

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Oct 20150.125% 31 Dec 2030 14 Oct 2015

STIF FUND

611,232.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 611,232.00

611,232.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Oct 20150.132% 31 Dec 2030 15 Oct 2015

STIF FUND

366,624.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 366,624.50

366,624.50

STATE STREET BANK AND TRUST USD/CSW21 Oct 201531 Dec 2030 21 Oct 2015

STIF FUND

265,988.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 265,988.25

265,988.25

STATE STREET BANK AND TRUST USD/CSW22 Oct 201531 Dec 2030 22 Oct 2015

STIF FUND

470,690.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 470,690.00

470,690.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.129% 31 Dec 2030 27 Oct 2015

STIF FUND

114,779.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 114,779.00

114,779.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Oct 20150.130% 31 Dec 2030 28 Oct 2015

STIF FUND

57,377.000 0.00100.000000Local1.000000 0.00 0.00 57,377.00
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ISBI - CASH OVERLAYSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 57,377.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.133% 31 Dec 2030 30 Oct 2015

STIF FUND

47,584.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 47,584.00

47,584.00

STATE STREET BANK AND TRUST USD/CSW02 Nov 201531 Dec 2030 02 Nov 2015

STIF FUND

295,690.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 295,690.28

295,690.28

STATE STREET BANK AND TRUST USD/CSW05 Nov 201531 Dec 2030 05 Nov 2015

STIF FUND

270,812.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 270,812.75

270,812.75

STATE STREET BANK AND TRUST USD/CSW06 Nov 201531 Dec 2030 06 Nov 2015

STIF FUND

21,098.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,098.00

21,098.00

STATE STREET BANK AND TRUST USD/CSW09 Nov 201531 Dec 2030 09 Nov 2015

STIF FUND

9,540.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,540.00

9,540.00

STATE STREET BANK AND TRUST USD/CSW10 Nov 201531 Dec 2030 10 Nov 2015

STIF FUND

663,037.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 663,037.50

663,037.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Nov 20150.133% 31 Dec 2030 12 Nov 2015

STIF FUND

123,351.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 123,351.75

123,351.75
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STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW13 Nov 201531 Dec 2030 13 Nov 2015

STIF FUND

891,012.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 891,012.00

891,012.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Nov 20150.134% 31 Dec 2030 16 Nov 2015

STIF FUND

659,172.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 659,172.50

659,172.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Nov 20150.130% 31 Dec 2030 20 Nov 2015

STIF FUND

15,583.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,583.00

15,583.00

STATE STREET BANK AND TRUST USD/CSW24 Nov 201531 Dec 2030 24 Nov 2015

STIF FUND

144,110.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 144,110.25

144,110.25

STATE STREET BANK AND TRUST USD/CSW01 Dec 201531 Dec 2030 01 Dec 2015

STIF FUND

336,041.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 336,041.75

336,041.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Dec 20150.131% 31 Dec 2030 03 Dec 2015

STIF FUND

622,619.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 622,619.25

622,619.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Dec 20150.126% 31 Dec 2030 04 Dec 2015

STIF FUND

1,032,909.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,032,909.50

1,032,909.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Dec 20150.141% 31 Dec 2030 08 Dec 2015

Books Closed Prepared by State StreetPage 348



NHEM
December 31, 2015

FUND:
View Date:to January 19, 2016
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STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

260,279.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 260,279.52

260,279.52

STATE STREET BANK AND TRUST USD/CSW09 Dec 201531 Dec 2030 09 Dec 2015

STIF FUND

773,554.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 773,554.73

773,554.73

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Dec 20150.140% 31 Dec 2030 10 Dec 2015

STIF FUND

570,085.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 570,085.75

570,085.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.139% 31 Dec 2030 14 Dec 2015

STIF FUND

1,404,238.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,404,238.75

1,404,238.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Dec 20150.148% 31 Dec 2030 18 Dec 2015

STIF FUND

1,361,536.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,361,536.25

1,361,536.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.156% 31 Dec 2030 21 Dec 2015

STIF FUND

1,144,665.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,144,665.25

1,144,665.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.161% 31 Dec 2030 28 Dec 2015

STIF FUND

58,994.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 58,994.25

58,994.25

STATE STREET BANK AND TRUST USD/CSW29 Dec 201531 Dec 2030 29 Dec 2015

STIF FUND

79,086.750 0.00100.000000Local1.000000 0.00 0.00 79,086.75
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STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 79,086.75

STATE STREET BANK AND TRUST USD/CSW31 Dec 201531 Dec 2030 31 Dec 2015

STIF FUND

592,170.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 592,170.50

592,170.50
86199E9B7 Total

0.00 0.000.00 13,445,432.1613,445,432.160 Local

0.00 0.00 0.00 13,445,432.16Base

0.0013,445,432.160 Local
0.00Base

0.00
0.00

0.00
0.00

13,445,432.16
13,445,432.16

US DOLLAR Total

CASH EQUIVALENTS  Total
13,445,432.160

Base 0.00 0.00 0.00 13,445,432.16

SHORT TERM MATURITIES
US DOLLAR

MATURITY USD/OTH912796GG8 WI TREASURY SEC. 01 Oct 2015 40.01%   01 Oct 2015 05 Oct 2015

5,900,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,900,000.00

5,900,000.00

0.005,900,000.000 Local
0.00Base

0.00
0.00

0.00
0.00

5,900,000.00
5,900,000.00

US DOLLAR Total

SHORT TERM MATURITIES  Total
5,900,000.000

Base 0.00 0.00 0.00 5,900,000.00
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

19,345,432.160.000.000.00

19,345,432.160

SALES Total

Base
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

FUTURE SELL TO CLOSE
US DOLLAR

CITIGROUP GLOBAL MARKETS INCADI0B83V2 S+P500 EMINI FUT  DEC15 01 Oct 2015XCME 20151218

1.000 1,906.000000Local1.000000
1,906.000000 2.26Base

2.26
50.000

95,300.00
95,300.0065

CITIGROUP GLOBAL MARKETS INC01 Oct 2015

1.000 1,906.000000Local1.000000
1,906.000000 2.26Base

2.26
50.000

95,300.00
95,300.0063

CITIGROUP GLOBAL MARKETS INC01 Oct 2015

1.000 1,906.000000Local1.000000
1,906.000000 2.26Base

2.26
50.000

95,300.00
95,300.0062

CITIGROUP GLOBAL MARKETS INC01 Oct 2015

2.000 1,906.000000Local1.000000
1,906.000000 4.52Base

4.52
100.000

190,600.00
190,600.0061

CITIGROUP GLOBAL MARKETS INC01 Oct 2015

5.000 1,906.000000Local1.000000
1,906.000000 11.30Base

11.30
250.000

476,500.00
476,500.0064

CITIGROUP GLOBAL MARKETS INC05 Oct 2015

3.000 1,978.500000Local1.000000
1,978.500000 6.78Base

6.78
150.000

296,775.00
296,775.0076

CITIGROUP GLOBAL MARKETS INC05 Oct 2015

12.000 1,978.500000Local1.000000
1,978.500000 27.12Base

27.12
600.000

1,187,100.00
1,187,100.0075

CITIGROUP GLOBAL MARKETS INC05 Oct 2015

3.000 1,978.500000Local1.000000
1,978.500000 6.78Base

6.78
150.000

296,775.00
296,775.0074

CITIGROUP GLOBAL MARKETS INC05 Oct 2015

6.000 1,978.500000Local1.000000 13.56 593,550.00
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STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

1,978.500000 13.56Base300.000 593,550.0073

CITIGROUP GLOBAL MARKETS INC05 Oct 2015

5.000 1,978.500000Local1.000000
1,978.500000 11.30Base

11.30
250.000

494,625.00
494,625.0072

CITIGROUP GLOBAL MARKETS INC16 Oct 2015

1.000 2,020.750000Local1.000000
2,020.750000 2.26Base

2.26
50.000

101,037.50
101,037.50134

CITIGROUP GLOBAL MARKETS INC16 Oct 2015

2.000 2,020.500000Local1.000000
2,020.500000 4.52Base

4.52
100.000

202,050.00
202,050.00135

CITIGROUP GLOBAL MARKETS INC20 Oct 2015

7.000 2,023.250000Local1.000000
2,023.250000 15.82Base

15.82
350.000

708,137.50
708,137.50140

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

1.000 2,070.750000Local1.000000
2,070.750000 2.26Base

2.26
50.000

103,537.50
103,537.50182

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

1.000 2,070.750000Local1.000000
2,070.750000 2.26Base

2.26
50.000

103,537.50
103,537.50150

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

2.000 2,070.750000Local1.000000
2,070.750000 4.52Base

4.52
100.000

207,075.00
207,075.00146

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

2.000 2,070.750000Local1.000000
2,070.750000 4.52Base

4.52
100.000

207,075.00
207,075.00193

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

2.000 2,070.750000Local1.000000
2,070.750000 4.52Base

4.52
100.000

207,075.00
207,075.00190
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October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

1.000 2,070.750000Local1.000000
2,070.750000 2.26Base

2.26
50.000

103,537.50
103,537.50195

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

1.000 2,070.500000Local1.000000
2,070.500000 2.26Base

2.26
50.000

103,525.00
103,525.00164

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

3.000 2,070.500000Local1.000000
2,070.500000 6.78Base

6.78
150.000

310,575.00
310,575.00149

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

3.000 2,070.750000Local1.000000
2,070.750000 6.78Base

6.78
150.000

310,612.50
310,612.50144

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

1.000 2,070.500000Local1.000000
2,070.500000 2.26Base

2.26
50.000

103,525.00
103,525.00153

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

2.000 2,070.750000Local1.000000
2,070.750000 4.52Base

4.52
100.000

207,075.00
207,075.00142

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

4.000 2,070.750000Local1.000000
2,070.750000 9.04Base

9.04
200.000

414,150.00
414,150.00156

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

2.000 2,070.750000Local1.000000
2,070.750000 4.52Base

4.52
100.000

207,075.00
207,075.00143

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

2.000 2,070.750000Local1.000000
2,070.750000 4.52Base

4.52
100.000

207,075.00
207,075.00147

CITIGROUP GLOBAL MARKETS INC23 Oct 2015
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Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

1.000 2,070.750000Local1.000000
2,070.750000 2.26Base

2.26
50.000

103,537.50
103,537.50191

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

2.000 2,070.750000Local1.000000
2,070.750000 4.52Base

4.52
100.000

207,075.00
207,075.00184

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

1.000 2,070.750000Local1.000000
2,070.750000 2.26Base

2.26
50.000

103,537.50
103,537.50192

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

1.000 2,070.750000Local1.000000
2,070.750000 2.26Base

2.26
50.000

103,537.50
103,537.50188

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

4.000 2,070.750000Local1.000000
2,070.750000 9.04Base

9.04
200.000

414,150.00
414,150.00187

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

2.000 2,070.750000Local1.000000
2,070.750000 4.52Base

4.52
100.000

207,075.00
207,075.00194

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

2.000 2,070.750000Local1.000000
2,070.750000 4.52Base

4.52
100.000

207,075.00
207,075.00169

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

1.000 2,070.500000Local1.000000
2,070.500000 2.26Base

2.26
50.000

103,525.00
103,525.00145

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

3.000 2,070.750000Local1.000000
2,070.750000 6.78Base

6.78
150.000

310,612.50
310,612.50180

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

1.000 2,070.500000Local1.000000 2.26 103,525.00
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2,070.500000 2.26Base50.000 103,525.00152

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

1.000 2,070.500000Local1.000000
2,070.500000 2.26Base

2.26
50.000

103,525.00
103,525.00155

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

2.000 2,070.500000Local1.000000
2,070.500000 4.52Base

4.52
100.000

207,050.00
207,050.00161

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

5.000 2,070.500000Local1.000000
2,070.500000 11.30Base

11.30
250.000

517,625.00
517,625.00165

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

1.000 2,070.750000Local1.000000
2,070.750000 2.26Base

2.26
50.000

103,537.50
103,537.50151

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

1.000 2,070.500000Local1.000000
2,070.500000 2.26Base

2.26
50.000

103,525.00
103,525.00148

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

3.000 2,070.500000Local1.000000
2,070.500000 6.78Base

6.78
150.000

310,575.00
310,575.00168

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

1.000 2,070.500000Local1.000000
2,070.500000 2.26Base

2.26
50.000

103,525.00
103,525.00154

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

2.000 2,070.500000Local1.000000
2,070.500000 4.52Base

4.52
100.000

207,050.00
207,050.00166

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

7.000 2,070.750000Local1.000000
2,070.750000 15.82Base

15.82
350.000

724,762.50
724,762.50163
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Broker NameTrd Date Stl Date Notional

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

7.000 2,070.750000Local1.000000
2,070.750000 15.82Base

15.82
350.000

724,762.50
724,762.50162

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

6.000 2,070.500000Local1.000000
2,070.500000 13.56Base

13.56
300.000

621,150.00
621,150.00167

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

14.000 2,070.750000Local1.000000
2,070.750000 31.64Base

31.64
700.000

1,449,525.00
1,449,525.00159

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

5.000 2,070.750000Local1.000000
2,070.750000 11.30Base

11.30
250.000

517,687.50
517,687.50189

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

3.000 2,070.500000Local1.000000
2,070.500000 6.78Base

6.78
150.000

310,575.00
310,575.00176

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

1.000 2,070.500000Local1.000000
2,070.500000 2.26Base

2.26
50.000

103,525.00
103,525.00173

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

3.000 2,070.750000Local1.000000
2,070.750000 6.78Base

6.78
150.000

310,612.50
310,612.50175

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

3.000 2,070.500000Local1.000000
2,070.500000 6.78Base

6.78
150.000

310,575.00
310,575.00158

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

1.000 2,070.750000Local1.000000
2,070.750000 2.26Base

2.26
50.000

103,537.50
103,537.50174

CITIGROUP GLOBAL MARKETS INC23 Oct 2015
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2.000 2,070.750000Local1.000000
2,070.750000 4.52Base

4.52
100.000

207,075.00
207,075.00157

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

6.000 2,070.750000Local1.000000
2,070.750000 13.56Base

13.56
300.000

621,225.00
621,225.00177

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

13.000 2,070.500000Local1.000000
2,070.500000 29.38Base

29.38
650.000

1,345,825.00
1,345,825.00160

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

2.000 2,070.500000Local1.000000
2,070.500000 4.52Base

4.52
100.000

207,050.00
207,050.00186

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

2.000 2,070.500000Local1.000000
2,070.500000 4.52Base

4.52
100.000

207,050.00
207,050.00178

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

2.000 2,070.500000Local1.000000
2,070.500000 4.52Base

4.52
100.000

207,050.00
207,050.00181

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

5.000 2,070.500000Local1.000000
2,070.500000 11.30Base

11.30
250.000

517,625.00
517,625.00171

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

2.000 2,070.500000Local1.000000
2,070.500000 4.52Base

4.52
100.000

207,050.00
207,050.00172

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

10.000 2,070.500000Local1.000000
2,070.500000 22.60Base

22.60
500.000

1,035,250.00
1,035,250.00170

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

2.000 2,070.500000Local1.000000 4.52 207,050.00
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2,070.500000 4.52Base100.000 207,050.00179

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

3.000 2,070.500000Local1.000000
2,070.500000 6.78Base

6.78
150.000

310,575.00
310,575.00183

CITIGROUP GLOBAL MARKETS INC23 Oct 2015

3.000 2,070.500000Local1.000000
2,070.500000 6.78Base

6.78
150.000

310,575.00
310,575.00185

CITIGROUP GLOBAL MARKETS INC04 Nov 2015

1.000 2,093.750000Local1.000000
2,093.750000 2.26Base

2.26
50.000

104,687.50
104,687.50212

CITIGROUP GLOBAL MARKETS INC04 Nov 2015

1.000 2,093.750000Local1.000000
2,093.750000 2.26Base

2.26
50.000

104,687.50
104,687.50217

CITIGROUP GLOBAL MARKETS INC04 Nov 2015

10.000 2,093.750000Local1.000000
2,093.750000 22.60Base

22.60
500.000

1,046,875.00
1,046,875.00214

CITIGROUP GLOBAL MARKETS INC04 Nov 2015

2.000 2,093.750000Local1.000000
2,093.750000 4.52Base

4.52
100.000

209,375.00
209,375.00219

CITIGROUP GLOBAL MARKETS INC04 Nov 2015

2.000 2,093.750000Local1.000000
2,093.750000 4.52Base

4.52
100.000

209,375.00
209,375.00213

CITIGROUP GLOBAL MARKETS INC04 Nov 2015

2.000 2,093.750000Local1.000000
2,093.750000 4.52Base

4.52
100.000

209,375.00
209,375.00215

CITIGROUP GLOBAL MARKETS INC04 Nov 2015

7.000 2,093.750000Local1.000000
2,093.750000 15.82Base

15.82
350.000

732,812.50
732,812.50216
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CITIGROUP GLOBAL MARKETS INC04 Nov 2015

1.000 2,093.750000Local1.000000
2,093.750000 2.26Base

2.26
50.000

104,687.50
104,687.50221

CITIGROUP GLOBAL MARKETS INC04 Nov 2015

1.000 2,093.750000Local1.000000
2,093.750000 2.26Base

2.26
50.000

104,687.50
104,687.50222

CITIGROUP GLOBAL MARKETS INC04 Nov 2015

1.000 2,093.750000Local1.000000
2,093.750000 2.26Base

2.26
50.000

104,687.50
104,687.50220

CITIGROUP GLOBAL MARKETS INC04 Nov 2015

1.000 2,093.750000Local1.000000
2,093.750000 2.26Base

2.26
50.000

104,687.50
104,687.50218

CITIGROUP GLOBAL MARKETS INC09 Nov 2015

10.000 2,069.750000Local1.000000
2,069.750000 22.60Base

22.60
500.000

1,034,875.00
1,034,875.00225

CITIGROUP GLOBAL MARKETS INC12 Nov 2015

32.000 2,042.000000Local1.000000
2,042.000000 72.32Base

72.32
1,600.000

3,267,200.00
3,267,200.00228

CITIGROUP GLOBAL MARKETS INC20 Nov 2015

2.000 2,086.500000Local1.000000
2,086.500000 4.52Base

4.52
100.000

208,650.00
208,650.00255

CITIGROUP GLOBAL MARKETS INC24 Nov 2015

2.000 2,088.500000Local1.000000
2,088.500000 4.52Base

4.52
100.000

208,850.00
208,850.00259

CITIGROUP GLOBAL MARKETS INC24 Nov 2015

1.000 2,088.500000Local1.000000
2,088.500000 2.26Base

2.26
50.000

104,425.00
104,425.00263

CITIGROUP GLOBAL MARKETS INC24 Nov 2015
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1.000 2,088.500000Local1.000000
2,088.500000 2.26Base

2.26
50.000

104,425.00
104,425.00258

CITIGROUP GLOBAL MARKETS INC24 Nov 2015

2.000 2,088.500000Local1.000000
2,088.500000 4.52Base

4.52
100.000

208,850.00
208,850.00264

CITIGROUP GLOBAL MARKETS INC24 Nov 2015

1.000 2,088.500000Local1.000000
2,088.500000 2.26Base

2.26
50.000

104,425.00
104,425.00261

CITIGROUP GLOBAL MARKETS INC24 Nov 2015

4.000 2,088.500000Local1.000000
2,088.500000 9.04Base

9.04
200.000

417,700.00
417,700.00262

CITIGROUP GLOBAL MARKETS INC24 Nov 2015

1.000 2,088.500000Local1.000000
2,088.500000 2.26Base

2.26
50.000

104,425.00
104,425.00260

CITIGROUP GLOBAL MARKETS INC25 Nov 2015

2.000 2,088.250000Local1.000000
2,088.250000 4.52Base

4.52
100.000

208,825.00
208,825.00265

CITIGROUP GLOBAL MARKETS INC30 Nov 2015

1.000 2,081.500000Local1.000000
2,081.500000 2.26Base

2.26
50.000

104,075.00
104,075.00270

CITIGROUP GLOBAL MARKETS INC30 Nov 2015

8.000 2,081.500000Local1.000000
2,081.500000 18.08Base

18.08
400.000

832,600.00
832,600.00271

CITIGROUP GLOBAL MARKETS INC04 Dec 2015

6.000 2,092.250000Local1.000000
2,092.250000 13.56Base

13.56
300.000

627,675.00
627,675.00280

CITIGROUP GLOBAL MARKETS INC07 Dec 2015

2.000 2,068.250000Local1.000000 4.52 206,825.00
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2,068.250000 4.52Base100.000 206,825.00281

CITIGROUP GLOBAL MARKETS INC08 Dec 2015

1.000 2,066.000000Local1.000000
2,066.000000 2.26Base

2.26
50.000

103,300.00
103,300.00285

CITIGROUP GLOBAL MARKETS INC08 Dec 2015

3.000 2,066.000000Local1.000000
2,066.000000 6.78Base

6.78
150.000

309,900.00
309,900.00283

CITIGROUP GLOBAL MARKETS INC08 Dec 2015

6.000 2,066.000000Local1.000000
2,066.000000 13.56Base

13.56
300.000

619,800.00
619,800.00282

CITIGROUP GLOBAL MARKETS INC08 Dec 2015

1.000 2,066.000000Local1.000000
2,066.000000 2.26Base

2.26
50.000

103,300.00
103,300.00284

CITIGROUP GLOBAL MARKETS INC09 Dec 2015

1.000 2,042.500000Local1.000000
2,042.500000 2.26Base

2.26
50.000

102,125.00
102,125.00288

CITIGROUP GLOBAL MARKETS INC09 Dec 2015

1.000 2,042.500000Local1.000000
2,042.500000 2.26Base

2.26
50.000

102,125.00
102,125.00289

CITIGROUP GLOBAL MARKETS INC09 Dec 2015

1.000 2,042.500000Local1.000000
2,042.500000 2.26Base

2.26
50.000

102,125.00
102,125.00287

CITIGROUP GLOBAL MARKETS INC09 Dec 2015

2.000 2,042.500000Local1.000000
2,042.500000 4.52Base

4.52
100.000

204,250.00
204,250.00286

CITIGROUP GLOBAL MARKETS INC09 Dec 2015

2.000 2,042.500000Local1.000000
2,042.500000 4.52Base

4.52
100.000

204,250.00
204,250.00290
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CITIGROUP GLOBAL MARKETS INC11 Dec 2015

211.000 2,049.300000Local1.000000
2,049.300000 1,536.80Base

1,536.80
10,550.000

21,620,115.00
21,620,115.00291

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

55.000 2,049.300000Local1.000000
2,049.300000 0.00Base

0.00
2,750.000

5,635,575.00
5,635,575.00294

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

33.000 2,049.300000Local1.000000
2,049.300000 0.00Base

0.00
1,650.000

3,381,345.00
3,381,345.00296

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

84.000 2,049.300000Local1.000000
2,049.300000 0.00Base

0.00
4,200.000

8,607,060.00
8,607,060.00295

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

44.000 2,049.300000Local1.000000
2,049.300000 0.00Base

0.00
2,200.000

4,508,460.00
4,508,460.00292

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

17.000 2,049.300000Local1.000000
2,049.300000 0.00Base

0.00
850.000

1,741,905.00
1,741,905.00293

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

33.000 2,049.300000Local1.000000
2,049.300000 0.00Base

0.00
1,650.000

3,381,345.00
3,381,345.00299

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

30.000 2,049.300000Local1.000000
2,049.300000 0.00Base

0.00
1,500.000

3,073,950.00
3,073,950.00300

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

59.000 2,049.300000Local1.000000
2,049.300000 0.00Base

0.00
2,950.000

6,045,435.00
6,045,435.00297

CITIGROUP GLOBAL MARKETS INC11 Dec 2015
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35.000 2,049.300000Local1.000000
2,049.300000 0.00Base

0.00
1,750.000

3,586,275.00
3,586,275.00298

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

51.000 2,049.300000Local1.000000
2,049.300000 0.00Base

0.00
2,550.000

5,225,715.00
5,225,715.00302

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

28.000 2,049.300000Local1.000000
2,049.300000 0.00Base

0.00
1,400.000

2,869,020.00
2,869,020.00301

ADI0B83V2 Total

2,291.64 104,015,812.501,014.000 Local

2,291.64 104,015,812.50Base50,700.000

CITIGROUP GLOBAL MARKETS INCADI0BDP05 S+P500 EMINI FUT  MAR16 11 Dec 2015XCME 20160318

3.000 2,010.250000Local1.000000
2,010.250000 6.78Base

6.78
150.000

301,537.50
301,537.5016

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

20.000 2,010.250000Local1.000000
2,010.250000 45.20Base

45.20
1,000.000

2,010,250.00
2,010,250.0012

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

2.000 2,010.250000Local1.000000
2,010.250000 4.52Base

4.52
100.000

201,025.00
201,025.0018

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

1.000 2,010.250000Local1.000000
2,010.250000 2.26Base

2.26
50.000

100,512.50
100,512.5014

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

1.000 2,010.250000Local1.000000
2,010.250000 2.26Base

2.26
50.000

100,512.50
100,512.509

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

9.000 2,010.250000Local1.000000 20.34 904,612.50
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2,010.250000 20.34Base450.000 904,612.5011

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

1.000 2,010.250000Local1.000000
2,010.250000 2.26Base

2.26
50.000

100,512.50
100,512.5013

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

1.000 2,010.250000Local1.000000
2,010.250000 2.26Base

2.26
50.000

100,512.50
100,512.508

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

5.000 2,010.250000Local1.000000
2,010.250000 11.30Base

11.30
250.000

502,562.50
502,562.5010

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

1.000 2,010.250000Local1.000000
2,010.250000 2.26Base

2.26
50.000

100,512.50
100,512.5015

CITIGROUP GLOBAL MARKETS INC11 Dec 2015

1.000 2,010.250000Local1.000000
2,010.250000 2.26Base

2.26
50.000

100,512.50
100,512.5017

CITIGROUP GLOBAL MARKETS INC14 Dec 2015

1.000 2,005.500000Local1.000000
2,005.500000 2.26Base

2.26
50.000

100,275.00
100,275.0024

CITIGROUP GLOBAL MARKETS INC14 Dec 2015

1.000 2,005.500000Local1.000000
2,005.500000 2.26Base

2.26
50.000

100,275.00
100,275.0023

CITIGROUP GLOBAL MARKETS INC14 Dec 2015

5.000 2,005.500000Local1.000000
2,005.500000 11.30Base

11.30
250.000

501,375.00
501,375.0022

CITIGROUP GLOBAL MARKETS INC14 Dec 2015

1.000 2,005.500000Local1.000000
2,005.500000 2.26Base

2.26
50.000

100,275.00
100,275.0026
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CITIGROUP GLOBAL MARKETS INC14 Dec 2015

6.000 2,005.500000Local1.000000
2,005.500000 13.56Base

13.56
300.000

601,650.00
601,650.0021

CITIGROUP GLOBAL MARKETS INC14 Dec 2015

5.000 2,005.500000Local1.000000
2,005.500000 11.30Base

11.30
250.000

501,375.00
501,375.0025

CITIGROUP GLOBAL MARKETS INC14 Dec 2015

2.000 2,005.500000Local1.000000
2,005.500000 4.52Base

4.52
100.000

200,550.00
200,550.0028

CITIGROUP GLOBAL MARKETS INC14 Dec 2015

1.000 2,005.500000Local1.000000
2,005.500000 2.26Base

2.26
50.000

100,275.00
100,275.0030

CITIGROUP GLOBAL MARKETS INC14 Dec 2015

1.000 2,005.500000Local1.000000
2,005.500000 2.26Base

2.26
50.000

100,275.00
100,275.0029

CITIGROUP GLOBAL MARKETS INC14 Dec 2015

2.000 2,005.500000Local1.000000
2,005.500000 4.52Base

4.52
100.000

200,550.00
200,550.0019

CITIGROUP GLOBAL MARKETS INC14 Dec 2015

1.000 2,005.500000Local1.000000
2,005.500000 2.26Base

2.26
50.000

100,275.00
100,275.0027

CITIGROUP GLOBAL MARKETS INC14 Dec 2015

1.000 2,005.500000Local1.000000
2,005.500000 2.26Base

2.26
50.000

100,275.00
100,275.0020

CITIGROUP GLOBAL MARKETS INC14 Dec 2015

1.000 2,005.500000Local1.000000
2,005.500000 2.26Base

2.26
50.000

100,275.00
100,275.0031

CITIGROUP GLOBAL MARKETS INC16 Dec 2015
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1.000 2,055.250000Local1.000000
2,055.250000 2.26Base

2.26
50.000

102,762.50
102,762.5035

CITIGROUP GLOBAL MARKETS INC16 Dec 2015

5.000 2,055.250000Local1.000000
2,055.250000 11.30Base

11.30
250.000

513,812.50
513,812.5033

CITIGROUP GLOBAL MARKETS INC16 Dec 2015

2.000 2,055.250000Local1.000000
2,055.250000 4.52Base

4.52
100.000

205,525.00
205,525.0034

CITIGROUP GLOBAL MARKETS INC18 Dec 2015

3.000 2,003.000000Local1.000000
2,003.000000 6.78Base

6.78
150.000

300,450.00
300,450.0040

CITIGROUP GLOBAL MARKETS INC18 Dec 2015

3.000 2,003.000000Local1.000000
2,003.000000 6.78Base

6.78
150.000

300,450.00
300,450.0043

CITIGROUP GLOBAL MARKETS INC18 Dec 2015

1.000 2,003.000000Local1.000000
2,003.000000 2.26Base

2.26
50.000

100,150.00
100,150.0042

CITIGROUP GLOBAL MARKETS INC18 Dec 2015

1.000 2,003.000000Local1.000000
2,003.000000 2.26Base

2.26
50.000

100,150.00
100,150.0041

CITIGROUP GLOBAL MARKETS INC18 Dec 2015

1.000 2,003.000000Local1.000000
2,003.000000 2.26Base

2.26
50.000

100,150.00
100,150.0039

CITIGROUP GLOBAL MARKETS INC21 Dec 2015

48.000 1,999.000000Local1.000000
1,999.000000 108.48Base

108.48
2,400.000

4,797,600.00
4,797,600.0044

CITIGROUP GLOBAL MARKETS INC22 Dec 2015

1.000 2,028.000000Local1.000000 2.26 101,400.00
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2,028.000000 2.26Base50.000 101,400.0045

CITIGROUP GLOBAL MARKETS INC23 Dec 2015

1.000 2,055.000000Local1.000000
2,055.000000 2.26Base

2.26
50.000

102,750.00
102,750.0046

CITIGROUP GLOBAL MARKETS INC28 Dec 2015

2.000 2,046.250000Local1.000000
2,046.250000 4.52Base

4.52
100.000

204,625.00
204,625.0048

CITIGROUP GLOBAL MARKETS INC28 Dec 2015

6.000 2,046.250000Local1.000000
2,046.250000 13.56Base

13.56
300.000

613,875.00
613,875.0052

CITIGROUP GLOBAL MARKETS INC28 Dec 2015

1.000 2,046.250000Local1.000000
2,046.250000 2.26Base

2.26
50.000

102,312.50
102,312.5049

CITIGROUP GLOBAL MARKETS INC28 Dec 2015

3.000 2,046.250000Local1.000000
2,046.250000 6.78Base

6.78
150.000

306,937.50
306,937.5051

CITIGROUP GLOBAL MARKETS INC28 Dec 2015

1.000 2,046.250000Local1.000000
2,046.250000 2.26Base

2.26
50.000

102,312.50
102,312.5050

CITIGROUP GLOBAL MARKETS INC30 Dec 2015

1.000 2,063.000000Local1.000000
2,063.000000 2.26Base

2.26
50.000

103,150.00
103,150.0054

CITIGROUP GLOBAL MARKETS INC30 Dec 2015

3.000 2,063.000000Local1.000000
2,063.000000 6.78Base

6.78
150.000

309,450.00
309,450.0059

CITIGROUP GLOBAL MARKETS INC30 Dec 2015

1.000 2,063.000000Local1.000000
2,063.000000 2.26Base

2.26
50.000

103,150.00
103,150.0056
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NHEM
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CASH OVERLAYSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

CITIGROUP GLOBAL MARKETS INC30 Dec 2015

1.000 2,063.000000Local1.000000
2,063.000000 2.26Base

2.26
50.000

103,150.00
103,150.0063

CITIGROUP GLOBAL MARKETS INC30 Dec 2015

3.000 2,063.000000Local1.000000
2,063.000000 6.78Base

6.78
150.000

309,450.00
309,450.0061

CITIGROUP GLOBAL MARKETS INC30 Dec 2015

1.000 2,063.000000Local1.000000
2,063.000000 2.26Base

2.26
50.000

103,150.00
103,150.0058

CITIGROUP GLOBAL MARKETS INC30 Dec 2015

1.000 2,063.000000Local1.000000
2,063.000000 2.26Base

2.26
50.000

103,150.00
103,150.0060

CITIGROUP GLOBAL MARKETS INC30 Dec 2015

3.000 2,063.000000Local1.000000
2,063.000000 6.78Base

6.78
150.000

309,450.00
309,450.0057

CITIGROUP GLOBAL MARKETS INC30 Dec 2015

2.000 2,063.000000Local1.000000
2,063.000000 4.52Base

4.52
100.000

206,300.00
206,300.0062

CITIGROUP GLOBAL MARKETS INC30 Dec 2015

2.000 2,063.000000Local1.000000
2,063.000000 4.52Base

4.52
100.000

206,300.00
206,300.0055

ADI0BDP05 Total

386.46 17,242,725.00171.000 Local

386.46 17,242,725.00Base8,550.000

1,185.000 Local
Base

2,678.10
2,678.10

121,258,537.50
121,258,537.5059,250.000

US DOLLAR Total

FUTURE SELL TO CLOSE  Total
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NHEM
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CASH OVERLAYSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

1,185.000
59,250.000 Base 2,678.10 121,258,537.50

121,258,537.502,678.10

1,185.000

FUTURE SALES Total

59,250.000 Base
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CASHPurchase Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

3,360,587.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,360,587.67

3,360,587.67

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Oct 20150.174% 31 Dec 2030 06 Oct 2015

STIF FUND

26,702,934.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 26,702,934.36

26,702,934.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Oct 20150.183% 31 Dec 2030 08 Oct 2015

STIF FUND

2,968,193.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,968,193.16

2,968,193.16

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Oct 20150.184% 31 Dec 2030 09 Oct 2015

STIF FUND

437,892.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 437,892.25

437,892.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Oct 20150.193% 31 Dec 2030 13 Oct 2015

STIF FUND

1,472,188.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,472,188.07

1,472,188.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Oct 20150.193% 31 Dec 2030 14 Oct 2015

STIF FUND

2,960,492.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,960,492.00

2,960,492.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Oct 20150.181% 31 Dec 2030 20 Oct 2015

STIF FUND

905,414.000 0.00100.000000Local1.000000 0.00 0.00 905,414.00
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NHEN
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CASHPurchase Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 905,414.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Oct 20150.185% 31 Dec 2030 21 Oct 2015

STIF FUND

581,933.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 581,933.06

581,933.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Oct 20150.184% 31 Dec 2030 22 Oct 2015

STIF FUND

19,540,110.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,540,110.00

19,540,110.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Oct 20150.182% 31 Dec 2030 23 Oct 2015

STIF FUND

3,206,048.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,206,048.30

3,206,048.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20150.182% 31 Dec 2030 26 Oct 2015

STIF FUND

1,109,468.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,109,468.51

1,109,468.51

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Oct 20150.177% 31 Dec 2030 28 Oct 2015

STIF FUND

3,623,295.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,623,295.00

3,623,295.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.189% 31 Dec 2030 30 Oct 2015

STIF FUND

626,903.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 626,903.00

626,903.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.188% 31 Dec 2030 02 Nov 2015

STIF FUND

6,207,784.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,207,784.56

6,207,784.56
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CASHPurchase Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Nov 20150.189% 31 Dec 2030 03 Nov 2015

STIF FUND

210,572.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 210,572.31

210,572.31

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Nov 20150.187% 31 Dec 2030 04 Nov 2015

STIF FUND

1,014,531.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,014,531.00

1,014,531.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Nov 20150.190% 31 Dec 2030 09 Nov 2015

STIF FUND

110,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 110,000,000.00

110,000,000.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Nov 20150.191% 31 Dec 2030 13 Nov 2015

STIF FUND

6,605,295.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,605,295.42

6,605,295.42

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Nov 20150.193% 31 Dec 2030 16 Nov 2015

STIF FUND

3,235,801.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,235,801.58

3,235,801.58

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Nov 20150.189% 31 Dec 2030 18 Nov 2015

STIF FUND

1,418,823.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,418,823.00

1,418,823.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Nov 20150.180% 31 Dec 2030 24 Nov 2015

STIF FUND

9,269,800.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,269,800.79

9,269,800.79

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015
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NHEN
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CASHPurchase Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

1,083,722.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,083,722.06

1,083,722.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Dec 20150.201% 31 Dec 2030 03 Dec 2015

STIF FUND

1,808,883.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,808,883.00

1,808,883.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.210% 31 Dec 2030 07 Dec 2015

STIF FUND

1,051,951.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,051,951.46

1,051,951.46

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Dec 20150.212% 31 Dec 2030 08 Dec 2015

STIF FUND

56,320.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 56,320.00

56,320.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Dec 20150.217% 31 Dec 2030 09 Dec 2015

STIF FUND

4,648,564.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,648,564.29

4,648,564.29

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.223% 31 Dec 2030 14 Dec 2015

STIF FUND

246,331.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 246,331.00

246,331.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Dec 20150.223% 31 Dec 2030 15 Dec 2015

STIF FUND

1,009,096.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,009,096.08

1,009,096.08

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.272% 31 Dec 2030 21 Dec 2015

STIF FUND

50,253,486.920 0.00100.000000Local1.000000 0.00 0.00 50,253,486.92
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FUND:
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ISBI - CASHPurchase Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 50,253,486.92

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Dec 20150.279% 31 Dec 2030 23 Dec 2015

STIF FUND

4,127,159.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,127,159.90

4,127,159.90

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Dec 20150.282% 31 Dec 2030 24 Dec 2015

STIF FUND

1,643,014.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,643,014.82

1,643,014.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Dec 20150.294% 31 Dec 2030 29 Dec 2015

STIF FUND

45,905,910.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 45,905,910.29

45,905,910.29
86199E9B7 Total

0.00 0.000.00 317,292,507.86317,292,507.860 Local

0.00 0.00 0.00 317,292,507.86Base

0.00317,292,507.860 Local
0.00Base

0.00
0.00

0.00
0.00

317,292,507.86
317,292,507.86

US DOLLAR Total

CASH EQUIVALENTS  Total
317,292,507.860

Base 0.00 0.00 0.00 317,292,507.86

317,292,507.860.000.000.00

317,292,507.860

PURCHASE Total

Base
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CASHSales Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.178% 31 Dec 2030 02 Oct 2015

STIF FUND

89,314.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 89,314.33

89,314.33

STATE STREET BANK AND TRUST USD/CSW07 Oct 201531 Dec 2030 07 Oct 2015

STIF FUND

372,587.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 372,587.82

372,587.82

STATE STREET BANK AND TRUST USD/CSW15 Oct 201531 Dec 2030 15 Oct 2015

STIF FUND

6,199,246.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,199,246.16

6,199,246.16

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.169% 31 Dec 2030 16 Oct 2015

STIF FUND

670,224.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 670,224.00

670,224.00

STATE STREET BANK AND TRUST USD/CSW19 Oct 201531 Dec 2030 19 Oct 2015

STIF FUND

103,548.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 103,548.78

103,548.78

STATE STREET BANK AND TRUST USD/CSW27 Oct 201531 Dec 2030 27 Oct 2015

STIF FUND

5,136,379.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,136,379.87

5,136,379.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Oct 20150.174% 31 Dec 2030 29 Oct 2015

STIF FUND

523,937.970 0.00100.000000Local1.000000 0.00 0.00 523,937.97

Books Closed Prepared by State StreetPage 376



NHEN
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CASHSales Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 523,937.97

STATE STREET BANK AND TRUST USD/CSW05 Nov 201531 Dec 2030 05 Nov 2015

STIF FUND

210,927.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 210,927.30

210,927.30

STATE STREET BANK AND TRUST USD/CSW06 Nov 201531 Dec 2030 06 Nov 2015

STIF FUND

1,466,591.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,466,591.44

1,466,591.44

STATE STREET BANK AND TRUST USD/CSW10 Nov 201531 Dec 2030 10 Nov 2015

STIF FUND

111,747,490.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 111,747,490.00

111,747,490.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Nov 20150.190% 31 Dec 2030 12 Nov 2015

STIF FUND

5,713,982.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,713,982.08

5,713,982.08

STATE STREET BANK AND TRUST USD/CSW17 Nov 201531 Dec 2030 17 Nov 2015

STIF FUND

1,186,875.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,186,875.00

1,186,875.00

STATE STREET BANK AND TRUST USD/CSW19 Nov 201531 Dec 2030 19 Nov 2015

STIF FUND

772,790.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 772,790.90

772,790.90

STATE STREET BANK AND TRUST USD/CSW23 Nov 201531 Dec 2030 23 Nov 2015

STIF FUND

650,063.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 650,063.00

650,063.00

Books Closed Prepared by State StreetPage 377



NHEN
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CASHSales Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW25 Nov 201531 Dec 2030 25 Nov 2015

STIF FUND

7,830,551.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,830,551.84

7,830,551.84

STATE STREET BANK AND TRUST USD/CSW30 Nov 201531 Dec 2030 30 Nov 2015

STIF FUND

3,111,753.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,111,753.72

3,111,753.72

STATE STREET BANK AND TRUST USD/CSW02 Dec 201531 Dec 2030 02 Dec 2015

STIF FUND

215,103.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 215,103.31

215,103.31

STATE STREET BANK AND TRUST USD/CSW04 Dec 201531 Dec 2030 04 Dec 2015

STIF FUND

596,800.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 596,800.92

596,800.92

STATE STREET BANK AND TRUST USD/CSW10 Dec 201531 Dec 2030 10 Dec 2015

STIF FUND

798,220.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 798,220.00

798,220.00

STATE STREET BANK AND TRUST USD/CSW11 Dec 201531 Dec 2030 11 Dec 2015

STIF FUND

1,908,923.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,908,923.17

1,908,923.17

STATE STREET BANK AND TRUST USD/CSW16 Dec 201531 Dec 2030 16 Dec 2015

STIF FUND

4,222,413.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,222,413.70

4,222,413.70

STATE STREET BANK AND TRUST USD/CSW17 Dec 201531 Dec 2030 17 Dec 2015
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CASHSales Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

1,313,902.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,313,902.90

1,313,902.90

STATE STREET BANK AND TRUST USD/CSW18 Dec 201531 Dec 2030 18 Dec 2015

STIF FUND

3,202,611.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,202,611.53

3,202,611.53

STATE STREET BANK AND TRUST USD/CSW22 Dec 201531 Dec 2030 22 Dec 2015

STIF FUND

42,909,739.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 42,909,739.96

42,909,739.96

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.193% 31 Dec 2030 28 Dec 2015

STIF FUND

3,750,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,750,000.00

3,750,000.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20150.180% 31 Dec 2030 30 Dec 2015

STIF FUND

78,450,832.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 78,450,832.71

78,450,832.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Dec 20150.294% 31 Dec 2030 31 Dec 2015

STIF FUND

6,870,491.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,870,491.33

6,870,491.33
86199E9B7 Total

0.00 0.000.00 290,025,303.74290,025,303.740 Local

0.00 0.00 0.00 290,025,303.74Base

0.00290,025,303.740 Local
0.00Base

0.00
0.00

0.00
0.00

290,025,303.74
290,025,303.74

US DOLLAR Total
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NHEN
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CASHSales Report by Report Date
INTERNALLY MANAGED

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS  Total
290,025,303.740

Base 0.00 0.00 0.00 290,025,303.74

290,025,303.740.000.000.00

290,025,303.740

SALES Total

Base
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NHEP
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI -CB RICHARD ELLIS INVSales Report by Report Date
CB RICHARD ELLIS INVESTORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOSACI00LU54 CB RICHARD ELLIS 06 Oct 2015REIT 06 Oct 2015

23,578,615.520 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 23,578,615.52

23,578,615.52

AUTREPAT-DISTRIBUTION USD/BOS12 Nov 2015

8,150,811.860 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 8,150,811.86

8,150,811.86

AUTREPAT-DISTRIBUTION USD/BOS12 Nov 2015 CANCEL

-8,150,811.860 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -8,150,811.86

-8,150,811.86

AUTREPAT-DISTRIBUTION USD/BOS12 Nov 2015 12 Nov 2015

34,226,769.890 0.000.238141Local1.000000
0.238141 0.00 0.00Base

0.00
0.00
0.00 8,150,813.86

8,150,813.86
ACI00LU54 Total

0.00 0.000.00 31,729,429.3857,805,385.410 Local

0.00 0.00 0.00 31,729,429.38Base

0.0057,805,385.410 Local
0.00Base

0.00
0.00

0.00
0.00

31,729,429.38
31,729,429.38

US DOLLAR Total

EQUITY  Total
57,805,385.410

Base 0.00 0.00 0.00 31,729,429.38

31,729,429.380.000.000.00

57,805,385.410

SALES Total

Base
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NHEQ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ING CLARIONPurchase Report by Report Date
ING CLARION

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

CAPITAL CALL USD/BOSACI00Q1W6 CLARION PARTNERS 09 Oct 2015REIT 09 Oct 2015

195,418.030 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 195,418.03

195,418.03

CAPITAL CALL USD/BOS09 Oct 2015 09 Oct 2015

631,699.410 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 631,699.41

631,699.41

CAPITAL CALL USD/BOS13 Nov 2015 13 Nov 2015

103,959.770 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 103,959.77

103,959.77

CAPITAL CALL USD/BOS13 Nov 2015 13 Nov 2015

1,460,705.150 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,460,705.15

1,460,705.15

CAPITAL CALL USD/BOS17 Dec 2015 17 Dec 2015

1,410,490.140 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,410,490.14

1,410,490.14
ACI00Q1W6 Total

0.00 0.000.00 3,802,272.503,802,272.500 Local

0.00 0.00 0.00 3,802,272.50Base

0.003,802,272.500 Local
0.00Base

0.00
0.00

0.00
0.00

3,802,272.50
3,802,272.50

US DOLLAR Total

EQUITY  Total
3,802,272.500

Base 0.00 0.00 0.00 3,802,272.50
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NHEQ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ING CLARIONPurchase Report by Report Date
ING CLARION

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

3,802,272.500.000.000.00

3,802,272.500

PURCHASE Total

Base
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NHEQ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ING CLARIONSales Report by Report Date
ING CLARION

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOSACI00Q1W6 CLARION PARTNERS 21 Oct 2015REIT 21 Oct 2015

19,540,110.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 19,540,110.00

19,540,110.00

AUTREPAT-DISTRIBUTION USD/BOS30 Oct 2015 30 Oct 2015

1,620,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,620,000.00

1,620,000.00

AUTREPAT-DISTRIBUTION USD/BOS30 Nov 2015 30 Nov 2015

780,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 780,000.00

780,000.00

AUTREPAT-DISTRIBUTION USD/BOS30 Dec 2015 30 Dec 2015

1,358,500.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,358,500.00

1,358,500.00

AUTREPAT-DISTRIBUTION USD/BOS31 Dec 2015 31 Dec 2015

3,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,000,000.00

3,000,000.00
ACI00Q1W6 Total

0.00 0.000.00 26,298,610.0026,298,610.000 Local

0.00 0.00 0.00 26,298,610.00Base

0.0026,298,610.000 Local
0.00Base

0.00
0.00

0.00
0.00

26,298,610.00
26,298,610.00

US DOLLAR Total

EQUITY  Total
26,298,610.000

Base 0.00 0.00 0.00 26,298,610.00
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NHEQ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ING CLARIONSales Report by Report Date
ING CLARION

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

26,298,610.000.000.000.00

26,298,610.000

SALES Total

Base
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NHER
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - COMMONWEALTH REALTY ADVSales Report by Report Date
COMMONWEALTH REALTY ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOSACI00LU47 ING TAKEOVER PORTFOLIO 30 Oct 2015REIT 30 Oct 2015

44,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 44,000.00

44,000.00

AUTREPAT-DISTRIBUTION USD/BOS30 Nov 2015 30 Nov 2015

147,500.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 147,500.00

147,500.00

AUTREPAT-DISTRIBUTION USD/BOS30 Dec 2015 30 Dec 2015

300,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 300,000.00

300,000.00
ACI00LU47 Total

0.00 0.000.00 491,500.00491,500.000 Local

0.00 0.00 0.00 491,500.00Base

0.00491,500.000 Local
0.00Base

0.00
0.00

0.00
0.00

491,500.00
491,500.00

US DOLLAR Total

EQUITY  Total
491,500.000

Base 0.00 0.00 0.00 491,500.00

491,500.000.000.000.00

491,500.000

SALES Total

Base
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NHEU
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISERSPurchase and Sales by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********
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NHEX
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CHANNING CAPITAL MGMTPurchase Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.170% 31 Dec 2030 02 Oct 2015

STIF FUND

57,982.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 57,982.12

57,982.12

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Oct 20150.170% 31 Dec 2030 05 Oct 2015

STIF FUND

31,201.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 31,201.53

31,201.53

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20150.182% 31 Dec 2030 07 Oct 2015

STIF FUND

19,974.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,974.18

19,974.18

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Oct 20150.183% 31 Dec 2030 08 Oct 2015

STIF FUND

17,128.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,128.11

17,128.11

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Oct 20150.185% 31 Dec 2030 21 Oct 2015

STIF FUND

697,262.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 697,262.00

697,262.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Oct 20150.182% 31 Dec 2030 23 Oct 2015

STIF FUND

409,722.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 409,722.41

409,722.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.180% 31 Dec 2030 27 Oct 2015

STIF FUND

369,674.820 0.00100.000000Local1.000000 0.00 0.00 369,674.82
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NHEX
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CHANNING CAPITAL MGMTPurchase Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 369,674.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Oct 20150.177% 31 Dec 2030 28 Oct 2015

STIF FUND

658,311.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 658,311.50

658,311.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.189% 31 Dec 2030 30 Oct 2015

STIF FUND

379,669.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 379,669.50

379,669.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.188% 31 Dec 2030 02 Nov 2015

STIF FUND

129,843.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 129,843.50

129,843.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Nov 20150.189% 31 Dec 2030 03 Nov 2015

STIF FUND

167,939.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 167,939.03

167,939.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Nov 20150.189% 31 Dec 2030 12 Nov 2015

STIF FUND

165,820.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 165,820.74

165,820.74

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Nov 20150.191% 31 Dec 2030 13 Nov 2015

STIF FUND

275,217.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 275,217.85

275,217.85

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Nov 20150.189% 31 Dec 2030 18 Nov 2015

STIF FUND

329,215.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 329,215.56

329,215.56
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NHEX
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CHANNING CAPITAL MGMTPurchase Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Nov 20150.191% 31 Dec 2030 19 Nov 2015

STIF FUND

293,478.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 293,478.26

293,478.26

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Nov 20150.183% 31 Dec 2030 25 Nov 2015

STIF FUND

48,066.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 48,066.84

48,066.84

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20150.196% 31 Dec 2030 30 Nov 2015

STIF FUND

58,075.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 58,075.55

58,075.55

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

36,920.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 36,920.45

36,920.45

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Dec 20150.201% 31 Dec 2030 03 Dec 2015

STIF FUND

11,731.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,731.08

11,731.08

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.210% 31 Dec 2030 07 Dec 2015

STIF FUND

12,579.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,579.75

12,579.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Dec 20150.220% 31 Dec 2030 10 Dec 2015

STIF FUND

445,177.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 445,177.82

445,177.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Dec 20150.224% 31 Dec 2030 11 Dec 2015
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NHEX
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CHANNING CAPITAL MGMTPurchase Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

24,022.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 24,022.83

24,022.83

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Dec 20150.282% 31 Dec 2030 24 Dec 2015

STIF FUND

9,475.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,475.90

9,475.90

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.285% 31 Dec 2030 28 Dec 2015

STIF FUND

334,511.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 334,511.23

334,511.23

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Dec 20150.294% 31 Dec 2030 29 Dec 2015

STIF FUND

180,465.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 180,465.95

180,465.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Dec 20150.296% 31 Dec 2030 31 Dec 2015

STIF FUND

138,738.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 138,738.25

138,738.25
86199E9B7 Total

0.00 0.000.00 5,302,206.765,302,206.760 Local

0.00 0.00 0.00 5,302,206.76Base

0.005,302,206.760 Local
0.00Base

0.00
0.00

0.00
0.00

5,302,206.76
5,302,206.76

US DOLLAR Total

CASH EQUIVALENTS  Total
5,302,206.760

Base 0.00 0.00 0.00 5,302,206.76

EQUITY
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NHEX
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CHANNING CAPITAL MGMTPurchase Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

US DOLLAR

KEEFE BRUYETTE + WOODS INC USD/DTC018522300 ALLETE INC 11 Nov 2015 0.04COMMON STOCK 16 Nov 2015

2,370.000 0.0052.137100Local1.000000
52.137100 0.00 94.80Base

94.80
0.00
0.00 123,659.73

123,659.73

KEEFE BRUYETTE + WOODS INC USD/DTC077454106 BELDEN INC 11 Nov 2015 0.04COMMON STOCK USD.01 16 Nov 2015

1,478.000 0.0064.355100Local1.000000
64.355100 0.00 59.12Base

59.12
0.00
0.00 95,175.96

95,175.96

KEEFE BRUYETTE + WOODS INC USD/DTC17 Dec 2015 0.0422 Dec 2015

4,686.000 0.0048.650200Local1.000000
48.650200 0.00 187.44Base

187.44
0.00
0.00 228,162.28

228,162.28
077454106 Total

246.56 0.000.00 323,338.246,164.000 Local

0.00 246.56 0.00 323,338.24Base

ROBERT W.BAIRD CO.INCORPORATE USD/DTC159864107 CHARLES RIVER LABORATORIES 12 Oct 2015 0.03COMMON STOCK USD.01

2,779.000 0.0066.604900Local1.000000
66.604900 0.00 83.37Base

83.37
0.00
0.00 185,178.39

185,178.39

ROBERT W.BAIRD CO.INCORPORATE USD/DTC12 Oct 2015 0.03CANCEL

-2,779.000 0.0066.604900Local1.000000
66.604900 0.00 -83.37Base

-83.37
0.00
0.00 -185,178.39

-185,178.39

ROBERT W.BAIRD CO.INCORPORATE USD/DTC12 Oct 2015 0.0315 Oct 2015

2,779.000 0.0066.604900Local1.000000
66.604900 0.00 83.37Base

83.37
0.00
0.00 185,178.39

185,178.39

KEEFE BRUYETTE + WOODS INC USD/DTC11 Nov 2015 0.0416 Nov 2015

2,313.000 0.0073.059400Local1.000000
73.059400 0.00 92.52Base

92.52
0.00
0.00 169,078.91

169,078.91
159864107 Total

175.89 0.000.00 354,257.305,092.000 Local

0.00 175.89 0.00 354,257.30Base
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M RAMSEY KING SECURITIES INC USD/DTC22002T108 CORPORATE OFFICE PROPERTIES 23 Oct 2015 0.02REIT USD.01 28 Oct 2015

9,418.000 0.0023.196900Local1.000000
23.196900 0.00 188.36Base

188.36
0.00
0.00 218,656.76

218,656.76

KEEFE BRUYETTE + WOODS INC USD/DTC11 Nov 2015 0.0416 Nov 2015

4,718.000 0.0021.912600Local1.000000
21.912600 0.00 188.72Base

188.72
0.00
0.00 103,572.37

103,572.37

KEYBANC CAPITAL MARKETS INC USD/DTC17 Nov 2015 0.0320 Nov 2015

11,219.000 0.0021.609000Local1.000000
21.609000 0.00 336.57Base

336.57
0.00
0.00 242,767.94

242,767.94

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC17 Dec 2015 0.0322 Dec 2015

4,253.000 0.0022.158500Local1.000000
22.158500 0.00 127.59Base

127.59
0.00
0.00 94,367.69

94,367.69

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC18 Dec 2015 0.0323 Dec 2015

6,734.000 0.0021.901000Local1.000000
21.901000 0.00 202.02Base

202.02
0.00
0.00 147,683.35

147,683.35
22002T108 Total

1,043.26 0.000.00 807,048.1136,342.000 Local

0.00 1,043.26 0.00 807,048.11Base

JMP SECURITIES USD/DTC292554102 ENCORE CAPITAL GROUP INC 06 Nov 2015 0.03COMMON STOCK USD.01 12 Nov 2015

2,538.000 0.0038.145200Local1.000000
38.145200 0.00 76.14Base

76.14
0.00
0.00 96,888.66

96,888.66

JMP SECURITIES USD/DTC09 Nov 2015 0.0313 Nov 2015

2,643.000 0.0037.202800Local1.000000
37.202800 0.00 79.29Base

79.29
0.00
0.00 98,406.29

98,406.29

KEEFE BRUYETTE + WOODS INC USD/DTC11 Nov 2015 0.0416 Nov 2015

3,161.000 0.0034.529200Local1.000000
34.529200 0.00 126.44Base

126.44
0.00
0.00 109,273.24

109,273.24
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KEEFE BRUYETTE + WOODS INC USD/DTC12 Nov 2015 0.0417 Nov 2015

5,263.000 0.0033.963100Local1.000000
33.963100 0.00 210.52Base

210.52
0.00
0.00 178,958.32

178,958.32

KEYBANC CAPITAL MARKETS INC USD/DTC17 Nov 2015 0.0420 Nov 2015

5,597.000 0.0032.998700Local1.000000
32.998700 0.00 223.88Base

223.88
0.00
0.00 184,917.60

184,917.60
292554102 Total

716.27 0.000.00 668,444.1119,202.000 Local

0.00 716.27 0.00 668,444.11Base

STEPHENS,INC. USD/DTC389375106 GRAY TELEVISION INC 03 Dec 2015 0.03COMMON STOCK 08 Dec 2015

12,752.000 0.0016.405100Local1.000000
16.405100 0.00 382.56Base

382.56
0.00
0.00 209,580.40

209,580.40

STEPHENS,INC. USD/DTC04 Dec 2015 0.0309 Dec 2015

12,755.000 0.0016.623900Local1.000000
16.623900 0.00 382.65Base

382.65
0.00
0.00 212,420.49

212,420.49

STEPHENS,INC. USD/DTC07 Dec 2015 0.0310 Dec 2015

15,322.000 0.0016.452600Local1.000000
16.452600 0.00 459.66Base

459.66
0.00
0.00 252,546.40

252,546.40

TOPEKA CAPITAL MARKETS INC USD/DTC10 Dec 2015 0.0215 Dec 2015

10,021.000 0.0016.202300Local1.000000
16.202300 0.00 200.42Base

200.42
0.00
0.00 162,563.67

162,563.67

TOPEKA CAPITAL MARKETS INC USD/DTC11 Dec 2015 0.0216 Dec 2015

10,348.000 0.0015.543000Local1.000000
15.543000 0.00 206.96Base

206.96
0.00
0.00 161,045.92

161,045.92

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/DTC17 Dec 2015 0.0222 Dec 2015

12,756.000 0.0015.768800Local1.000000
15.768800 0.00 255.12Base

255.12
0.00
0.00 201,401.93

201,401.93

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/DTC18 Dec 2015 0.0223 Dec 2015
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9,287.000 0.0015.542600Local1.000000
15.542600 0.00 185.74Base

185.74
0.00
0.00 144,529.87

144,529.87

STEPHENS,INC. USD/DTC28 Dec 2015 0.0431 Dec 2015

6,646.000 0.0015.799200Local1.000000
15.799200 0.00 265.84Base

265.84
0.00
0.00 105,267.32

105,267.32

STEPHENS,INC. USD/DTC29 Dec 2015 0.03OPEN

13,190.000 0.0016.113100Local1.000000
16.113100 0.00 395.70Base

395.70
0.00
0.00 212,927.49

212,927.49

SEAPORT GROUP SECURITIES, LLC USD/DTC30 Dec 2015 0.03OPEN

8,532.000 0.0015.979200Local1.000000
15.979200 0.00 255.96Base

255.96
0.00
0.00 136,590.49

136,590.49

TOPEKA CAPITAL MARKETS INC USD/DTC31 Dec 2015 0.03OPEN

5,188.000 0.0016.158400Local1.000000
16.158400 0.00 155.64Base

155.64
0.00
0.00 83,985.42

83,985.42
389375106 Total

3,146.25 0.000.00 1,882,859.40116,797.000 Local

0.00 3,146.25 0.00 1,882,859.40Base

STIFEL NICOLAUS + CO INC USD/DTC421946104 HEALTHCARE REALTY TRUST INC 29 Dec 2015 0.03REIT USD.01 OPEN

13,190.000 0.0028.389300Local1.000000
28.389300 0.00 395.70Base

395.70
0.00
0.00 374,850.57

374,850.57

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/DTC30 Dec 2015 0.03OPEN

13,486.000 0.0028.336300Local1.000000
28.336300 0.00 404.58Base

404.58
0.00
0.00 382,547.92

382,547.92

STIFEL NICOLAUS + CO INC USD/DTC28 Dec 2015 0.0431 Dec 2015

5,112.000 0.0027.913900Local1.000000
27.913900 0.00 204.48Base

204.48
0.00
0.00 142,900.34

142,900.34

TOPEKA CAPITAL MARKETS INC USD/DTC31 Dec 2015 0.03OPEN

14,444.000 0.0028.282200Local1.000000 433.32 0.00 408,941.42
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28.282200 0.00 433.32Base 0.00 408,941.42
421946104 Total

1,438.08 0.000.00 1,309,240.2546,232.000 Local

0.00 1,438.08 0.00 1,309,240.25Base

STIFEL NICOLAUS + CO INC USD/DTC428291108 HEXCEL CORP 20 Oct 2015 0.04COMMON STOCK USD.01 23 Oct 2015

5,141.000 0.0042.381300Local1.000000
42.381300 0.00 205.64Base

205.64
0.00
0.00 218,087.90

218,087.90

KEEFE BRUYETTE + WOODS INC USD/DTC11 Nov 2015 0.0416 Nov 2015

1,441.000 0.0046.088500Local1.000000
46.088500 0.00 57.64Base

57.64
0.00
0.00 66,471.17

66,471.17
428291108 Total

263.28 0.000.00 284,559.076,582.000 Local

0.00 263.28 0.00 284,559.07Base

ROBERT W.BAIRD CO.INCORPORATE USD/DTC447462102 HURON CONSULTING GROUP INC 23 Oct 2015 0.04COMMON STOCK USD.01 28 Oct 2015

4,253.000 0.0046.349200Local1.000000
46.349200 0.00 170.12Base

170.12
0.00
0.00 197,293.27

197,293.27

ROBERT W.BAIRD CO.INCORPORATE USD/DTC26 Oct 2015 0.0429 Oct 2015

2,180.000 0.0047.162800Local1.000000
47.162800 0.00 87.20Base

87.20
0.00
0.00 102,902.10

102,902.10

ROBERT W.BAIRD CO.INCORPORATE USD/DTC27 Oct 2015 0.0430 Oct 2015

2,178.000 0.0045.803800Local1.000000
45.803800 0.00 87.12Base

87.12
0.00
0.00 99,847.80

99,847.80

ROBERT W.BAIRD CO.INCORPORATE USD/DTC30 Oct 2015 0.0404 Nov 2015

3,104.000 0.0048.090600Local1.000000
48.090600 0.00 124.16Base

124.16
0.00
0.00 149,397.38

149,397.38

WILLIAM BLAIR & COMPANY L.L.C USD/DTC17 Dec 2015 0.0422 Dec 2015

2,888.000 0.0056.912800Local1.000000
56.912800 0.00 115.52Base

115.52
0.00
0.00 164,479.69

164,479.69
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447462102 Total

584.12 0.000.00 713,920.2414,603.000 Local

0.00 584.12 0.00 713,920.24Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC505597104 LACLEDE GROUP INC/THE 02 Oct 2015 0.03COMMON STOCK USD1. 07 Oct 2015

2,626.000 0.0055.412200Local1.000000
55.412200 0.00 78.78Base

78.78
0.00
0.00 145,591.22

145,591.22

CANTOR FITZGERALD + CO. USD/DTC02 Oct 2015 0.0307 Oct 2015

654.000 0.0055.100000Local1.000000
55.100000 0.00 19.62Base

19.62
0.00
0.00 36,055.02

36,055.02

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Oct 2015 0.0308 Oct 2015

3,713.000 0.0056.257500Local1.000000
56.257500 0.00 111.39Base

111.39
0.00
0.00 208,995.49

208,995.49

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC06 Oct 2015 0.0309 Oct 2015

4,177.000 0.0056.397500Local1.000000
56.397500 0.00 125.31Base

125.31
0.00
0.00 235,697.67

235,697.67

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC09 Oct 2015 0.0315 Oct 2015

4,613.000 0.0056.735500Local1.000000
56.735500 0.00 138.39Base

138.39
0.00
0.00 261,859.25

261,859.25

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC13 Oct 2015 0.0316 Oct 2015

4,999.000 0.0057.132000Local1.000000
57.132000 0.00 149.97Base

149.97
0.00
0.00 285,752.84

285,752.84

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC12 Oct 2015 0.0315 Oct 2015

2,964.000 0.0057.573300Local1.000000
57.573300 0.00 88.92Base

88.92
0.00
0.00 170,736.18

170,736.18

KEEFE BRUYETTE + WOODS INC USD/DTC11 Nov 2015 0.0416 Nov 2015

2,100.000 0.0056.975100Local1.000000
56.975100 0.00 84.00Base

84.00
0.00
0.00 119,731.71

119,731.71

KEEFE BRUYETTE + WOODS INC USD/DTC12 Nov 2015 0.0417 Nov 2015
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1,979.000 0.0056.767400Local1.000000
56.767400 0.00 79.16Base

79.16
0.00
0.00 112,421.84

112,421.84

KEYBANC CAPITAL MARKETS INC USD/DTC17 Nov 2015 0.0420 Nov 2015

1,870.000 0.0056.452400Local1.000000
56.452400 0.00 74.80Base

74.80
0.00
0.00 105,640.79

105,640.79
505597104 Total

950.34 0.000.00 1,682,482.0129,695.000 Local

0.00 950.34 0.00 1,682,482.01Base

KEYBANC CAPITAL MARKETS INC USD/DTC513847103 LANCASTER COLONY CORP 17 Nov 2015 0.04COMMON STOCK 20 Nov 2015

1,248.000 0.00113.061100Local1.000000
113.061100 0.00 49.92Base

49.92
0.00
0.00 141,150.17

141,150.17

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC516806106 LAREDO PETROLEUM INC 23 Oct 2015 0.02COMMON STOCK USD.01 28 Oct 2015

20,442.000 0.0011.663700Local1.000000
11.663700 0.00 408.84Base

408.84
0.00
0.00 238,838.20

238,838.20

DREXEL HAMILTON LLC USD/DTC30 Oct 2015 0.0304 Nov 2015

5,692.000 0.0011.283900Local1.000000
11.283900 0.00 170.76Base

170.76
0.00
0.00 64,398.72

64,398.72
516806106 Total

579.60 0.000.00 303,236.9226,134.000 Local

0.00 579.60 0.00 303,236.92Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC536797103 LITHIA MOTORS INC CL A 21 Oct 2015 0.04COMMON STOCK 26 Oct 2015

4,985.000 0.00110.758300Local1.000000
110.758300 0.00 199.40Base

199.40
0.00
0.00 552,329.53

552,329.53

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC22 Oct 2015 0.0427 Oct 2015

2,233.000 0.00113.302900Local1.000000
113.302900 0.00 89.32Base

89.32
0.00
0.00 253,094.70

253,094.70

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC23 Oct 2015 0.0428 Oct 2015

3,100.000 0.00115.498600Local1.000000 124.00 0.00 358,169.66
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115.498600 0.00 124.00Base 0.00 358,169.66

ROBERT W.BAIRD CO.INCORPORATE USD/DTC30 Oct 2015 0.0404 Nov 2015

704.000 0.00116.568200Local1.000000
116.568200 0.00 28.16Base

28.16
0.00
0.00 82,092.17

82,092.17

KEYBANC CAPITAL MARKETS INC USD/DTC17 Nov 2015 0.0420 Nov 2015

244.000 0.00116.515900Local1.000000
116.515900 0.00 9.76Base

9.76
0.00
0.00 28,439.64

28,439.64
536797103 Total

450.64 0.000.00 1,274,125.7011,266.000 Local

0.00 450.64 0.00 1,274,125.70Base

KEYBANC CAPITAL MARKETS INC USD/DTC553498106 MSA SAFETY INC 17 Nov 2015 0.04COMMON STOCK 20 Nov 2015

2,626.000 0.0043.385700Local1.000000
43.385700 0.00 105.04Base

105.04
0.00
0.00 114,035.89

114,035.89

KEYBANC CAPITAL MARKETS INC USD/DTC589433101 MEREDITH CORP 17 Nov 2015 0.04COMMON STOCK USD1. 20 Nov 2015

1,617.000 0.0046.154700Local1.000000
46.154700 0.00 64.68Base

64.68
0.00
0.00 74,696.83

74,696.83

DREXEL HAMILTON LLC USD/DTC678026105 OIL STATES INTERNATIONAL INC 30 Oct 2015 0.03COMMON STOCK USD.01 04 Nov 2015

5,542.000 0.0029.064600Local1.000000
29.064600 0.00 166.26Base

166.26
0.00
0.00 161,242.27

161,242.27

KEYBANC CAPITAL MARKETS INC USD/DTC695263103 PACWEST BANCORP 17 Nov 2015 0.04COMMON STOCK 20 Nov 2015

3,803.000 0.0045.443800Local1.000000
45.443800 0.00 152.12Base

152.12
0.00
0.00 172,974.89

172,974.89

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC74978Q105 RSP PERMIAN INC 23 Oct 2015 0.02COMMON STOCK USD.01 28 Oct 2015

8,142.000 0.0026.330200Local1.000000
26.330200 0.00 162.84Base

162.84
0.00
0.00 214,543.33

214,543.33

MISCHLER FINANCIAL GROUP, INC-EQUIT USD/DTC30 Oct 2015 0.0304 Nov 2015

6,284.000 0.0026.970700Local1.000000 188.52 0.00 169,672.40
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26.970700 0.00 188.52Base 0.00 169,672.40
74978Q105 Total

351.36 0.000.00 384,215.7314,426.000 Local

0.00 351.36 0.00 384,215.73Base

KEYBANC CAPITAL MARKETS INC USD/DTC808194104 SCHULMAN (A.) INC 01 Oct 2015 0.03COMMON STOCK USD1. 06 Oct 2015

2,031.000 0.0032.385400Local1.000000
32.385400 0.00 60.93Base

60.93
0.00
0.00 65,835.68

65,835.68

KEYBANC CAPITAL MARKETS INC USD/DTC02 Oct 2015 0.0307 Oct 2015

1,376.000 0.0033.106400Local1.000000
33.106400 0.00 41.28Base

41.28
0.00
0.00 45,595.69

45,595.69

CANTOR FITZGERALD + CO. USD/DTC05 Oct 2015 0.0308 Oct 2015

6,974.000 0.0035.082200Local1.000000
35.082200 0.00 209.22Base

209.22
0.00
0.00 244,872.48

244,872.48

CANTOR FITZGERALD + CO. USD/DTC06 Oct 2015 0.0309 Oct 2015

17,483.000 0.0035.763200Local1.000000
35.763200 0.00 524.49Base

524.49
0.00
0.00 625,772.52

625,772.52

KEYBANC CAPITAL MARKETS INC USD/DTC09 Oct 2015 0.0315 Oct 2015

2,264.000 0.0037.322100Local1.000000
37.322100 0.00 67.92Base

67.92
0.00
0.00 84,565.15

84,565.15

KEYBANC CAPITAL MARKETS INC USD/DTC12 Oct 2015 0.03

1,380.000 0.0037.479800Local1.000000
37.479800 0.00 41.40Base

41.40
0.00
0.00 51,763.52

51,763.52

KEYBANC CAPITAL MARKETS INC USD/DTC12 Oct 2015 0.03CANCEL

-1,380.000 0.0037.479800Local1.000000
37.479800 0.00 -41.40Base

-41.40
0.00
0.00 -51,763.52

-51,763.52

KEYBANC CAPITAL MARKETS INC USD/DTC13 Oct 2015 0.0316 Oct 2015

1,342.000 0.0037.717900Local1.000000
37.717900 0.00 40.26Base

40.26
0.00
0.00 50,657.68

50,657.68
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KEYBANC CAPITAL MARKETS INC USD/DTC14 Oct 2015 0.0319 Oct 2015

782.000 0.0037.882500Local1.000000
37.882500 0.00 23.46Base

23.46
0.00
0.00 29,647.58

29,647.58

KEYBANC CAPITAL MARKETS INC USD/DTC12 Oct 2015 0.0315 Oct 2015

1,380.000 0.0037.479800Local1.000000
37.479800 0.00 41.40Base

41.40
0.00
0.00 51,763.52

51,763.52

CANTOR FITZGERALD + CO. USD/DTC23 Oct 2015 0.0228 Oct 2015

3,334.000 0.0035.631700Local1.000000
35.631700 0.00 66.68Base

66.68
0.00
0.00 118,862.77

118,862.77

CANTOR FITZGERALD + CO. USD/DTC26 Oct 2015 0.0229 Oct 2015

3,643.000 0.0035.806100Local1.000000
35.806100 0.00 72.86Base

72.86
0.00
0.00 130,514.48

130,514.48

CANTOR FITZGERALD + CO. USD/DTC27 Oct 2015 0.0230 Oct 2015

4,509.000 0.0035.347000Local1.000000
35.347000 0.00 90.18Base

90.18
0.00
0.00 159,469.80

159,469.80

CANTOR FITZGERALD + CO. USD/DTC30 Oct 2015 0.0304 Nov 2015

2,859.000 0.0035.975300Local1.000000
35.975300 0.00 85.77Base

85.77
0.00
0.00 102,939.15

102,939.15

KEEFE BRUYETTE + WOODS INC USD/DTC11 Nov 2015 0.0416 Nov 2015

1,032.000 0.0033.412300Local1.000000
33.412300 0.00 41.28Base

41.28
0.00
0.00 34,522.77

34,522.77

KEEFE BRUYETTE + WOODS INC USD/DTC12 Nov 2015 0.0417 Nov 2015

646.000 0.0032.937500Local1.000000
32.937500 0.00 25.84Base

25.84
0.00
0.00 21,303.47

21,303.47

KEYBANC CAPITAL MARKETS INC USD/DTC17 Nov 2015 0.0420 Nov 2015

4,965.000 0.0032.893700Local1.000000
32.893700 0.00 198.60Base

198.60
0.00
0.00 163,515.82

163,515.82
808194104 Total
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NHEX
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CHANNING CAPITAL MGMTPurchase Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,590.17 0.000.00 1,929,838.5654,620.000 Local

0.00 1,590.17 0.00 1,929,838.56Base

0.00404,361.000 Local
0.00Base

12,168.64
12,168.64

0.00
0.00

12,705,325.42
12,705,325.42

US DOLLAR Total

EQUITY  Total
404,361.000

Base 0.00 12,168.64 0.00 12,705,325.42

18,007,532.180.0012,168.640.00

5,706,567.760

PURCHASE Total

Base
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NHEX
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CHANNING CAPITAL MGMTSales Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.156% 31 Dec 2030 01 Oct 2015

STIF FUND

290,654.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 290,654.87

290,654.87

STATE STREET BANK AND TRUST USD/CSW06 Oct 201531 Dec 2030 06 Oct 2015

STIF FUND

65,835.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 65,835.68

65,835.68

STATE STREET BANK AND TRUST USD/CSW09 Oct 201531 Dec 2030 09 Oct 2015

STIF FUND

276,187.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 276,187.20

276,187.20

STATE STREET BANK AND TRUST USD/CSW15 Oct 201531 Dec 2030 15 Oct 2015

STIF FUND

687,919.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 687,919.88

687,919.88

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.154% 31 Dec 2030 16 Oct 2015

STIF FUND

324,277.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 324,277.79

324,277.79

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Oct 20150.154% 31 Dec 2030 19 Oct 2015

STIF FUND

29,647.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 29,647.58

29,647.58

STATE STREET BANK AND TRUST USD/CSW22 Oct 201531 Dec 2030 22 Oct 2015

STIF FUND

165,230.100 0.00100.000000Local1.000000 0.00 0.00 165,230.10
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NHEX
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CHANNING CAPITAL MGMTSales Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 165,230.10

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20150.160% 31 Dec 2030 26 Oct 2015

STIF FUND

552,329.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 552,329.53

552,329.53

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Oct 20150.161% 31 Dec 2030 29 Oct 2015

STIF FUND

927,505.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 927,505.82

927,505.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Nov 20150.170% 31 Dec 2030 04 Nov 2015

STIF FUND

715,264.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 715,264.99

715,264.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Nov 20150.171% 31 Dec 2030 16 Nov 2015

STIF FUND

215,253.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 215,253.44

215,253.44

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Nov 20150.178% 31 Dec 2030 17 Nov 2015

STIF FUND

10,723.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,723.52

10,723.52

STATE STREET BANK AND TRUST USD/CSW20 Nov 201531 Dec 2030 20 Nov 2015

STIF FUND

956,649.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 956,649.37

956,649.37

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Dec 20150.185% 31 Dec 2030 09 Dec 2015

STIF FUND

422,000.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 422,000.89

422,000.89
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NHEX
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CHANNING CAPITAL MGMTSales Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW15 Dec 201531 Dec 2030 15 Dec 2015

STIF FUND

94,985.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 94,985.23

94,985.23

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Dec 20150.182% 31 Dec 2030 16 Dec 2015

STIF FUND

161,045.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 161,045.92

161,045.92

STATE STREET BANK AND TRUST USD/CSW22 Dec 201531 Dec 2030 22 Dec 2015

STIF FUND

406,720.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 406,720.65

406,720.65

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Dec 20150.180% 31 Dec 2030 23 Dec 2015

STIF FUND

299,878.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 299,878.67

299,878.67
86199E9B7 Total

0.00 0.000.00 6,602,111.136,602,111.130 Local

0.00 0.00 0.00 6,602,111.13Base

0.006,602,111.130 Local
0.00Base

0.00
0.00

0.00
0.00

6,602,111.13
6,602,111.13

US DOLLAR Total

CASH EQUIVALENTS  Total
6,602,111.130

Base 0.00 0.00 0.00 6,602,111.13

EQUITY
US DOLLAR

KING, CL,& ASSOCIATES, INC USD/DTC04351G101 ASCENA RETAIL GROUP INC 27 Oct 2015 0.02COMMON STOCK USD.01 30 Oct 2015
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NHEX
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CHANNING CAPITAL MGMTSales Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

25,980.000 0.0012.281300Local1.000000
12.281300 0.00 519.60Base

519.60
5.88
5.88 318,542.69

318,542.69

STIFEL NICOLAUS + CO INC USD/DTC06 Nov 2015 0.0212 Nov 2015

20,199.000 0.0013.026300Local1.000000
13.026300 0.00 403.98Base

403.98
4.85
4.85 262,709.40

262,709.40

STIFEL NICOLAUS + CO INC USD/DTC09 Nov 2015 0.0213 Nov 2015

30,340.000 0.0012.334800Local1.000000
12.334800 0.00 606.80Base

606.80
6.89
6.89 373,624.14

373,624.14

KING, CL,& ASSOCIATES, INC USD/DTC10 Nov 2015 0.0216 Nov 2015

25,710.000 0.0012.328900Local1.000000
12.328900 0.00 514.20Base

514.20
5.84
5.84 316,455.98

316,455.98

KING, CL,& ASSOCIATES, INC USD/DTC11 Nov 2015 0.0216 Nov 2015

24,457.000 0.0011.531000Local1.000000
11.531000 0.00 489.14Base

489.14
5.19
5.19 281,519.34

281,519.34

KEEFE BRUYETTE + WOODS INC USD/DTC12 Nov 2015 0.0217 Nov 2015

26,674.000 0.0011.340600Local1.000000
11.340600 0.00 533.48Base

533.48
5.57
5.57 301,960.11

301,960.11

KEEFE BRUYETTE + WOODS INC USD/DTC13 Nov 2015 0.0218 Nov 2015

30,964.000 0.0010.652400Local1.000000
10.652400 0.00 619.28Base

619.28
6.07
6.07 329,215.56

329,215.56

JMP SECURITIES USD/DTC16 Nov 2015 0.0219 Nov 2015

28,511.000 0.0010.313700Local1.000000
10.313700 0.00 570.22Base

570.22
5.42
5.42 293,478.26

293,478.26

JMP SECURITIES USD/DTC17 Nov 2015 0.0220 Nov 2015

25,046.000 0.0010.191300Local1.000000
10.191300 0.00 500.92Base

500.92
4.70
4.70 254,745.68

254,745.68
04351G101 Total

4,757.62 50.410.00 2,732,251.16237,881.000 Local

0.00 4,757.62 50.41 2,732,251.16Base
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NHEX
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CHANNING CAPITAL MGMTSales Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

KEEFE BRUYETTE + WOODS INC USD/DTC197236102 COLUMBIA BANKING SYSTEM INC 03 Dec 2015 0.04COMMON STOCK 08 Dec 2015

4,353.000 0.0034.605800Local1.000000
34.605800 0.00 174.12Base

174.12
2.78
2.78 150,462.15

150,462.15

KEEFE BRUYETTE + WOODS INC USD/DTC04 Dec 2015 0.0409 Dec 2015

4,328.000 0.0034.439900Local1.000000
34.439900 0.00 173.12Base

173.12
2.75
2.75 148,880.02

148,880.02

KEEFE BRUYETTE + WOODS INC USD/DTC07 Dec 2015 0.0410 Dec 2015

5,511.000 0.0033.547700Local1.000000
33.547700 0.00 220.44Base

220.44
3.41
3.41 184,657.52

184,657.52
197236102 Total

567.68 8.940.00 483,999.6914,192.000 Local

0.00 567.68 8.94 483,999.69Base

SEAPORT GROUP SECURITIES, LLC USD/DTC232820100 CYTEC INDUSTRIES INC 02 Oct 2015 0.04COMMON STOCK USD.01 07 Oct 2015

3,191.000 0.0073.881600Local1.000000
73.881600 0.00 127.64Base

127.64
4.34
4.34 235,624.21

235,624.21

RBC CAPITAL MARKETS USD/DTC05 Oct 2015 0.0308 Oct 2015

6,375.000 0.0073.913100Local1.000000
73.913100 0.00 191.25Base

191.25
8.68
8.68 470,996.08

470,996.08

SEAPORT GROUP SECURITIES, LLC USD/DTC06 Oct 2015 0.0409 Oct 2015

5,445.000 0.0073.747000Local1.000000
73.747000 0.00 217.80Base

217.80
7.39
7.39 401,327.23

401,327.23

RBC CAPITAL MARKETS USD/DTC06 Oct 2015 0.0309 Oct 2015

2,237.000 0.0073.825000Local1.000000
73.825000 0.00 67.11Base

67.11
3.04
3.04 165,076.38

165,076.38
232820100 Total

603.80 23.450.00 1,273,023.9017,248.000 Local

0.00 603.80 23.45 1,273,023.90Base
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NHEX
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CHANNING CAPITAL MGMTSales Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

KING, CL,& ASSOCIATES, INC USD/DTC29275Y102 ENERSYS 27 Oct 2015 0.03COMMON STOCK USD.01 30 Oct 2015

2,299.000 0.0062.821000Local1.000000
62.821000 0.00 68.97Base

68.97
2.66
2.66 144,353.85

144,353.85

KING, CL,& ASSOCIATES, INC USD/DTC26 Oct 2015 0.0329 Oct 2015

2,336.000 0.0064.356200Local1.000000
64.356200 0.00 70.08Base

70.08
2.77
2.77 150,263.23

150,263.23

KING, CL,& ASSOCIATES, INC USD/DTC28 Oct 2015 0.0302 Nov 2015

1,784.000 0.0063.087400Local1.000000
63.087400 0.00 53.52Base

53.52
2.08
2.08 112,492.32

112,492.32

KING, CL,& ASSOCIATES, INC USD/DTC29 Oct 2015 0.0303 Nov 2015

2,690.000 0.0062.465000Local1.000000
62.465000 0.00 80.70Base

80.70
3.10
3.10 167,947.05

167,947.05

WILLIAM BLAIR & COMPANY L.L.C USD/DTC22 Dec 2015 0.0428 Dec 2015

5,847.000 0.0057.251800Local1.000000
57.251800 0.00 233.88Base

233.88
6.16
6.16 334,511.23

334,511.23

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC23 Dec 2015 0.0329 Dec 2015

3,167.000 0.0057.014300Local1.000000
57.014300 0.00 95.01Base

95.01
3.33
3.33 180,465.95

180,465.95

TOPEKA CAPITAL MARKETS INC USD/DTC28 Dec 2015 0.0331 Dec 2015

2,556.000 0.0056.478600Local1.000000
56.478600 0.00 76.68Base

76.68
2.66
2.66 144,279.96

144,279.96

TOPEKA CAPITAL MARKETS INC USD/DTC29 Dec 2015 0.03OPEN

2,556.000 0.0056.662800Local1.000000
56.662800 0.00 76.68Base

76.68
2.67
2.67 144,750.77

144,750.77

TOPEKA CAPITAL MARKETS INC USD/DTC30 Dec 2015 0.03OPEN

3,525.000 0.0056.922500Local1.000000
56.922500 0.00 105.75Base

105.75
3.70
3.70 200,542.36

200,542.36

TOPEKA CAPITAL MARKETS INC USD/DTC31 Dec 2015 0.03OPEN
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NHEX
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CHANNING CAPITAL MGMTSales Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,614.000 0.0056.412600Local1.000000
56.412600 0.00 48.42Base

48.42
1.68
1.68 90,999.84

90,999.84
29275Y102 Total

909.69 30.810.00 1,670,606.5628,374.000 Local

0.00 909.69 30.81 1,670,606.56Base

KEEFE BRUYETTE + WOODS INC USD/DTC453836108 INDEPENDENT BANK CORP/MA 03 Dec 2015 0.04COMMON STOCK USD.01 08 Dec 2015

1,148.000 0.0050.868300Local1.000000
50.868300 0.00 45.92Base

45.92
1.08
1.08 58,349.81

58,349.81

KEEFE BRUYETTE + WOODS INC USD/DTC04 Dec 2015 0.0409 Dec 2015

1,258.000 0.0050.711500Local1.000000
50.711500 0.00 50.32Base

50.32
1.18
1.18 63,743.57

63,743.57

KEEFE BRUYETTE + WOODS INC USD/DTC07 Dec 2015 0.0410 Dec 2015

1,326.000 0.0049.362500Local1.000000
49.362500 0.00 53.04Base

53.04
1.21
1.21 65,400.43

65,400.43
453836108 Total

149.28 3.470.00 187,493.813,732.000 Local

0.00 149.28 3.47 187,493.81Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC536797103 LITHIA MOTORS INC CL A 16 Oct 2015 0.03COMMON STOCK 21 Oct 2015

6,595.000 0.00105.757800Local1.000000
105.757800 0.00 197.85Base

197.85
12.84
12.84 697,262.00

697,262.00

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC20 Oct 2015 0.0423 Oct 2015

5,958.000 0.00105.414600Local1.000000
105.414600 0.00 238.32Base

238.32
11.56
11.56 627,810.31

627,810.31
536797103 Total

436.17 24.400.00 1,325,072.3112,553.000 Local

0.00 436.17 24.40 1,325,072.31Base

KEEFE BRUYETTE + WOODS INC USD/DTC577128101 MATTHEWS INTL CORP CLASS A 17 Dec 2015 0.04COMMON STOCK USD1.0 22 Dec 2015

2,153.000 0.0054.481900Local1.000000 86.12 2.16 117,211.25
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NHEX
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CHANNING CAPITAL MGMTSales Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

54.481900 0.00 86.12Base 2.16 117,211.25

KEEFE BRUYETTE + WOODS INC USD/DTC18 Dec 2015 0.0423 Dec 2015

2,973.000 0.0052.787100Local1.000000
52.787100 0.00 118.92Base

118.92
2.89
2.89 156,814.24

156,814.24
577128101 Total

205.04 5.050.00 274,025.495,126.000 Local

0.00 205.04 5.05 274,025.49Base

JOHNSON RICE & COMPANY LLC USD/DTC587118100 MEN S WEARHOUSE INC/THE 22 Oct 2015 0.03COMMON STOCK USD.01 27 Oct 2015

15,986.000 0.0038.987900Local1.000000
38.987900 0.00 479.58Base

479.58
11.47
11.47 622,769.52

622,769.52

LOOP CAPITAL MARKETS USD/DTC23 Oct 2015 0.0228 Oct 2015

17,062.000 0.0038.604200Local1.000000
38.604200 0.00 341.24Base

341.24
12.12
12.12 658,311.50

658,311.50

LOOP CAPITAL MARKETS USD/DTC26 Oct 2015 0.0229 Oct 2015

6,906.000 0.0038.913700Local1.000000
38.913700 0.00 138.12Base

138.12
4.95
4.95 268,594.94

268,594.94

LOOP CAPITAL MARKETS USD/DTC27 Oct 2015 0.0230 Oct 2015

10,156.000 0.0038.194500Local1.000000
38.194500 0.00 203.12Base

203.12
7.14
7.14 387,693.08

387,693.08
587118100 Total

1,162.06 35.680.00 1,937,369.0450,110.000 Local

0.00 1,162.06 35.68 1,937,369.04Base

0.00369,216.000 Local
0.00Base

8,791.34
8,791.34

182.21
182.21

9,883,841.96
9,883,841.96

US DOLLAR Total

EQUITY  Total
369,216.000

Base 0.00 8,791.34 182.21 9,883,841.96
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CHANNING CAPITAL MGMTSales Report by Report Date
CHANNING CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

16,485,953.09182.218,791.340.00

6,971,327.130

SALES Total

Base
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ISBI - DECATUR CAPITAL MGMTPurchase Report by Report Date
DECATUR CAPITAL MGMT, INC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

1,530.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,530.01

1,530.01

STATE STREET BANK AND TRUST USD/CSW02 Oct 201531 Dec 2030 02 Oct 2015

STIF FUND

16,569.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,569.41

16,569.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Oct 20150.181% 31 Dec 2030 20 Oct 2015

STIF FUND

358,424.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 358,424.55

358,424.55

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20150.182% 31 Dec 2030 26 Oct 2015

STIF FUND

53,848.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 53,848.03

53,848.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.189% 31 Dec 2030 30 Oct 2015

STIF FUND

2,396.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,396.75

2,396.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.188% 31 Dec 2030 02 Nov 2015

STIF FUND

3,749.980 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,749.98

3,749.98

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Nov 20150.189% 31 Dec 2030 05 Nov 2015

STIF FUND

1,670.250 0.00100.000000Local1.000000 0.00 0.00 1,670.25
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NHEY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - DECATUR CAPITAL MGMTPurchase Report by Report Date
DECATUR CAPITAL MGMT, INC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 1,670.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Nov 20150.190% 31 Dec 2030 09 Nov 2015

STIF FUND

2,652.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,652.37

2,652.37

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Nov 20150.189% 31 Dec 2030 12 Nov 2015

STIF FUND

4,082.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,082.00

4,082.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Nov 20150.193% 31 Dec 2030 16 Nov 2015

STIF FUND

8,522.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,522.64

8,522.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Nov 20150.193% 31 Dec 2030 17 Nov 2015

STIF FUND

10,231.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,231.72

10,231.72

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Nov 20150.180% 31 Dec 2030 24 Nov 2015

STIF FUND

1,061.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,061.75

1,061.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Nov 20150.192% 31 Dec 2030 27 Nov 2015

STIF FUND

1,110.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,110.00

1,110.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

6,252.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,252.35

6,252.35
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NHEY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - DECATUR CAPITAL MGMTPurchase Report by Report Date
DECATUR CAPITAL MGMT, INC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Dec 20150.201% 31 Dec 2030 02 Dec 2015

STIF FUND

2,901.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,901.75

2,901.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Dec 20150.201% 31 Dec 2030 03 Dec 2015

STIF FUND

1,010.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,010.00

1,010.00

STATE STREET BANK AND TRUST USD/CSW04 Dec 201531 Dec 2030 04 Dec 2015

STIF FUND

4,049.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,049.50

4,049.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.210% 31 Dec 2030 07 Dec 2015

STIF FUND

28,286.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,286.52

28,286.52

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Dec 20150.220% 31 Dec 2030 10 Dec 2015

STIF FUND

2,164.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,164.50

2,164.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Dec 20150.224% 31 Dec 2030 11 Dec 2015

STIF FUND

2,610.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,610.00

2,610.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Dec 20150.238% 31 Dec 2030 17 Dec 2015

STIF FUND

5,291.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,291.50

5,291.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Dec 20150.265% 31 Dec 2030 18 Dec 2015
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NHEY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - DECATUR CAPITAL MGMTPurchase Report by Report Date
DECATUR CAPITAL MGMT, INC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

2,016.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,016.50

2,016.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.272% 31 Dec 2030 21 Dec 2015

STIF FUND

1,656.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,656.25

1,656.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.285% 31 Dec 2030 28 Dec 2015

STIF FUND

171,767.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 171,767.05

171,767.05

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20150.295% 31 Dec 2030 30 Dec 2015

STIF FUND

5,873.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,873.25

5,873.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Dec 20150.296% 31 Dec 2030 31 Dec 2015

STIF FUND

5,953.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,953.38

5,953.38
86199E9B7 Total

0.00 0.000.00 705,682.01705,682.010 Local

0.00 0.00 0.00 705,682.01Base

0.00705,682.010 Local
0.00Base

0.00
0.00

0.00
0.00

705,682.01
705,682.01

US DOLLAR Total

CASH EQUIVALENTS  Total
705,682.010

Base 0.00 0.00 0.00 705,682.01

EQUITY
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NHEY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - DECATUR CAPITAL MGMTPurchase Report by Report Date
DECATUR CAPITAL MGMT, INC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

US DOLLAR

CABRERA CAPITAL MARKETS USD/DTC02079K305 ALPHABET INC CL A 12 Nov 2015 0.02COMMON STOCK USD.001 17 Nov 2015

225.000 0.00761.923800Local1.000000
761.923800 0.00 4.50Base

4.50
0.00
0.00 171,437.36

171,437.36

CABRERA CAPITAL MARKETS USD/DTC075887109 BECTON DICKINSON AND CO 21 Oct 2015 0.02COMMON STOCK USD1. 26 Oct 2015

1,500.000 0.00139.525100Local1.000000
139.525100 0.00 30.00Base

30.00
0.00
0.00 209,317.65

209,317.65

LOOP CAPITAL MARKETS USD/DTC156782104 CERNER CORP 13 Oct 2015 0.02COMMON STOCK USD.01 16 Oct 2015

6,075.000 0.0065.341900Local1.000000
65.341900 0.00 121.50Base

121.50
0.00
0.00 397,073.54

397,073.54

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC37045V100 GENERAL MOTORS CO 23 Dec 2015 0.02COMMON STOCK USD.01 29 Dec 2015

5,900.000 0.0034.755200Local1.000000
34.755200 0.00 118.00Base

118.00
0.00
0.00 205,173.68

205,173.68

LOOP CAPITAL MARKETS USD/DTC594918104 MICROSOFT CORP 10 Dec 2015 0.02COMMON STOCK USD.000 15 Dec 2015

7,425.000 0.0055.332200Local1.000000
55.332200 0.00 148.50Base

148.50
0.00
0.00 410,990.09

410,990.09

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC693475105 PNC FINANCIAL SERVICES GROUP 02 Dec 2015 0.02COMMON STOCK USD5. 07 Dec 2015

1,025.000 0.0095.807700Local1.000000
95.807700 0.00 20.50Base

20.50
0.00
0.00 98,223.39

98,223.39

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC70450Y103 PAYPAL HOLDINGS INC 11 Nov 2015 0.02COMMON STOCK USD.000 16 Nov 2015

11,075.000 0.0036.893600Local1.000000
36.893600 0.00 221.50Base

221.50
0.00
0.00 408,818.12

408,818.12

LOOP CAPITAL MARKETS USD/DTC718546104 PHILLIPS 66 04 Nov 2015 0.02COMMON STOCK 09 Nov 2015

2,225.000 0.0093.426200Local1.000000
93.426200 0.00 44.50Base

44.50
0.00
0.00 207,917.80

207,917.80
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NHEY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - DECATUR CAPITAL MGMTPurchase Report by Report Date
DECATUR CAPITAL MGMT, INC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC844741108 SOUTHWEST AIRLINES CO 09 Oct 2015 0.02COMMON STOCK USD1. 15 Oct 2015

10,150.000 0.0039.920300Local1.000000
39.920300 0.00 203.00Base

203.00
0.00
0.00 405,394.05

405,394.05

LOOP CAPITAL MARKETS USD/DTC882508104 TEXAS INSTRUMENTS INC 22 Dec 2015 0.02COMMON STOCK USD1. 28 Dec 2015

3,100.000 0.0055.566600Local1.000000
55.566600 0.00 62.00Base

62.00
0.00
0.00 172,318.46

172,318.46

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC904311107 UNDER ARMOUR INC CLASS A 09 Oct 2015 0.02COMMON STOCK USD.000 15 Oct 2015

1,950.000 0.00101.464400Local1.000000
101.464400 0.00 39.00Base

39.00
0.00
0.00 197,894.58

197,894.58

CABRERA CAPITAL MARKETS USD/DTC03 Nov 2015 0.0206 Nov 2015

2,350.000 0.0095.893500Local1.000000
95.893500 0.00 47.00Base

47.00
0.00
0.00 225,396.73

225,396.73
904311107 Total

86.00 0.000.00 423,291.314,300.000 Local

0.00 86.00 0.00 423,291.31Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC92276F100 VENTAS INC 02 Dec 2015 0.02REIT USD.25 07 Dec 2015

2,350.000 0.0053.677200Local1.000000
53.677200 0.00 47.00Base

47.00
0.00
0.00 126,188.42

126,188.42

0.0055,350.000 Local
0.00Base

1,107.00
1,107.00

0.00
0.00

3,236,143.87
3,236,143.87

US DOLLAR Total

EQUITY  Total
55,350.000

Base 0.00 1,107.00 0.00 3,236,143.87
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NHEY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - DECATUR CAPITAL MGMTPurchase Report by Report Date
DECATUR CAPITAL MGMT, INC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

3,941,825.880.001,107.000.00

761,032.010

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 418



NHEY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - DECATUR CAPITAL MGMTSales Report by Report Date
DECATUR CAPITAL MGMT, INC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Oct 20150.158% 31 Dec 2030 06 Oct 2015

STIF FUND

26,313.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 26,313.41

26,313.41

STATE STREET BANK AND TRUST USD/CSW15 Oct 201531 Dec 2030 15 Oct 2015

STIF FUND

79,492.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 79,492.74

79,492.74

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.156% 31 Dec 2030 16 Oct 2015

STIF FUND

397,073.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 397,073.54

397,073.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Nov 20150.171% 31 Dec 2030 06 Nov 2015

STIF FUND

225,396.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 225,396.73

225,396.73

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Dec 20150.181% 31 Dec 2030 15 Dec 2015

STIF FUND

56,591.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 56,591.09

56,591.09

STATE STREET BANK AND TRUST USD/CSW29 Dec 201531 Dec 2030 29 Dec 2015

STIF FUND

205,173.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 205,173.68

205,173.68
86199E9B7 Total

0.00 0.000.00 990,041.19990,041.190 Local

0.00 0.00 0.00 990,041.19Base
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NHEY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - DECATUR CAPITAL MGMTSales Report by Report Date
DECATUR CAPITAL MGMT, INC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00990,041.190 Local
0.00Base

0.00
0.00

0.00
0.00

990,041.19
990,041.19

US DOLLAR Total

CASH EQUIVALENTS  Total
990,041.190

Base 0.00 0.00 0.00 990,041.19

EQUITY
US DOLLAR

CABRERA CAPITAL MARKETS USD/DTC00507V109 ACTIVISION BLIZZARD INC 21 Oct 2015 0.02COMMON STOCK USD.000 26 Oct 2015

7,775.000 0.0033.868300Local1.000000
33.868300 0.00 155.50Base

155.50
4.85
4.85 263,165.68

263,165.68

LOOP CAPITAL MARKETS USD/DTC025537101 AMERICAN ELECTRIC POWER 04 Nov 2015 0.02COMMON STOCK USD6.5 09 Nov 2015

3,700.000 0.0056.749200Local1.000000
56.749200 0.00 74.00Base

74.00
3.87
3.87 209,894.17

209,894.17

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC03073E105 AMERISOURCEBERGEN CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

3,850.000 0.0093.119000Local1.000000
93.119000 0.00 77.00Base

77.00
6.60
6.60 358,424.55

358,424.55

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC031162100 AMGEN INC 02 Dec 2015 0.02COMMON STOCK USD.000 07 Dec 2015

450.000 0.00161.394200Local1.000000
161.394200 0.00 9.00Base

9.00
1.34
1.34 72,617.05

72,617.05

LOOP CAPITAL MARKETS USD/DTC086516101 BEST BUY CO INC 10 Dec 2015 0.02COMMON STOCK USD.1 15 Dec 2015

11,550.000 0.0030.495800Local1.000000
30.495800 0.00 231.00Base

231.00
6.49
6.49 351,989.00

351,989.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC192446102 COGNIZANT TECH SOLUTIONS A 11 Nov 2015 0.02COMMON STOCK USD.01 16 Nov 2015

6,075.000 0.0068.165000Local1.000000
68.165000 0.00 121.50Base

121.50
7.62
7.62 413,973.26

413,973.26
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NHEY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - DECATUR CAPITAL MGMTSales Report by Report Date
DECATUR CAPITAL MGMT, INC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC717081103 PFIZER INC 02 Dec 2015 0.02COMMON STOCK USD.05 07 Dec 2015

5,375.000 0.0033.079500Local1.000000
33.079500 0.00 107.50Base

107.50
3.28
3.28 177,691.53

177,691.53

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC85590A401 STARWOOD HOTELS + RESORTS 09 Oct 2015 0.02COMMON STOCK USD.01 15 Oct 2015

7,425.000 0.0070.566200Local1.000000
70.566200 0.00 148.50Base

148.50
9.65
9.65 523,795.89

523,795.89

LOOP CAPITAL MARKETS USD/DTC904311107 UNDER ARMOUR INC CLASS A 22 Dec 2015 0.02COMMON STOCK USD.000 28 Dec 2015

4,300.000 0.0079.506700Local1.000000
79.506700 0.00 86.00Base

86.00
6.30
6.30 341,786.51

341,786.51

CABRERA CAPITAL MARKETS USD/DTC931427108 WALGREENS BOOTS ALLIANCE INC 12 Nov 2015 0.02COMMON STOCK USD.01 17 Nov 2015

2,250.000 0.0080.763300Local1.000000
80.763300 0.00 45.00Base

45.00
3.35
3.35 181,669.08

181,669.08

0.0052,750.000 Local
0.00Base

1,055.00
1,055.00

53.35
53.35

2,895,006.72
2,895,006.72

US DOLLAR Total

EQUITY  Total
52,750.000

Base 0.00 1,055.00 53.35 2,895,006.72

3,885,047.9153.351,055.000.00

1,042,791.190

SALES Total

Base
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NHEZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ATLANTA LIFE INV ADVPurchase Report by Report Date
HERNDON CAPITAL MANAGEMENT LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20151.000% 31 Dec 2030 07 Oct 2015

STIF FUND

6,836.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,836.19

6,836.19

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Oct 20150.184% 31 Dec 2030 09 Oct 2015

STIF FUND

38,568.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 38,568.03

38,568.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Oct 20150.193% 31 Dec 2030 14 Oct 2015

STIF FUND

40,944.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 40,944.84

40,944.84

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20151.000% 31 Dec 2030 02 Nov 2015

STIF FUND

4.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4.37

4.37

STATE STREET BANK AND TRUST USD/CSW09 Dec 201531 Dec 2030 09 Dec 2015

STIF FUND

1,078.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,078.35

1,078.35
86199E9B7 Total

0.00 0.000.00 87,431.7887,431.780 Local

0.00 0.00 0.00 87,431.78Base

0.0087,431.780 Local
0.00Base

0.00
0.00

0.00
0.00

87,431.78
87,431.78

US DOLLAR Total
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NHEZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ATLANTA LIFE INV ADVPurchase Report by Report Date
HERNDON CAPITAL MANAGEMENT LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS  Total
87,431.780

Base 0.00 0.00 0.00 87,431.78

87,431.780.000.000.00

87,431.780

PURCHASE Total

Base
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NHEZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ATLANTA LIFE INV ADVSales Report by Report Date
HERNDON CAPITAL MANAGEMENT LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.157% 31 Dec 2030 01 Oct 2015

STIF FUND

1,622,920.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,622,920.20

1,622,920.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.178% 31 Dec 2030 02 Oct 2015

STIF FUND

223.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 223.19

223.19

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Oct 20151.000% 31 Dec 2030 21 Oct 2015

STIF FUND

86,349.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 86,349.06

86,349.06

STATE STREET BANK AND TRUST USD/CSW03 Nov 201531 Dec 2030 03 Nov 2015

STIF FUND

4.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4.37

4.37
86199E9B7 Total

0.00 0.000.00 1,709,496.821,709,496.820 Local

0.00 0.00 0.00 1,709,496.82Base

0.001,709,496.820 Local
0.00Base

0.00
0.00

0.00
0.00

1,709,496.82
1,709,496.82

US DOLLAR Total

CASH EQUIVALENTS  Total
1,709,496.820

Base 0.00 0.00 0.00 1,709,496.82

EQUITY
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ISBI - ATLANTA LIFE INV ADVSales Report by Report Date
HERNDON CAPITAL MANAGEMENT LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

US DOLLAR

ASSET TRANSFER AT MARKET NON CASH USD/DTC00101J106 ADT CORP/THE 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

999.000 0.0029.900000Local1.000000
29.900000 0.00 0.00Base

0.00
0.00
0.00 29,870.10

29,870.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC001055102 AFLAC INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

2,774.000 0.0058.130000Local1.000000
58.130000 0.00 0.00Base

0.00
0.00
0.00 161,252.62

161,252.62

ASSET TRANSFER AT MARKET NON CASH USD/DTC001204106 AGL RESOURCES INC 01 Oct 2015COMMON STOCK USD5. 01 Oct 2015

710.000 0.0061.040000Local1.000000
61.040000 0.00 0.00Base

0.00
0.00
0.00 43,338.40

43,338.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC00130H105 AES CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

4,098.000 0.009.790000Local1.000000
9.790000 0.00 0.00Base

0.00
0.00
0.00 40,119.42

40,119.42

ASSET TRANSFER AT MARKET NON CASH USD/DTC00206R102 AT+T INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

38,566.000 0.0032.580000Local1.000000
32.580000 0.00 0.00Base

0.00
0.00
0.00 1,256,480.28

1,256,480.28

ASSET TRANSFER AT MARKET NON CASH USD/DTC002824100 ABBOTT LABORATORIES 01 Oct 2015COMMON STOCK 01 Oct 2015

9,605.000 0.0040.220000Local1.000000
40.220000 0.00 0.00Base

0.00
0.00
0.00 386,313.10

386,313.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC00287Y109 ABBVIE INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

10,650.000 0.0054.410000Local1.000000
54.410000 0.00 0.00Base

0.00
0.00
0.00 579,466.50

579,466.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC00507V109 ACTIVISION BLIZZARD INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

3,140.000 0.0030.890000Local1.000000
30.890000 0.00 0.00Base

0.00
0.00
0.00 96,994.60

96,994.60
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ISBI - ATLANTA LIFE INV ADVSales Report by Report Date
HERNDON CAPITAL MANAGEMENT LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC00724F101 ADOBE SYSTEMS INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

3,221.000 0.0082.220000Local1.000000
82.220000 0.00 0.00Base

0.00
0.00
0.00 264,830.62

264,830.62

ASSET TRANSFER AT MARKET NON CASH USD/DTC00751Y106 ADVANCE AUTO PARTS INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

500.000 0.00189.530000Local1.000000
189.530000 0.00 0.00Base

0.00
0.00
0.00 94,765.00

94,765.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00817Y108 AETNA INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,274.000 0.00109.410000Local1.000000
109.410000 0.00 0.00Base

0.00
0.00
0.00 248,798.34

248,798.34

ASSET TRANSFER AT MARKET NON CASH USD/DTC008252108 AFFILIATED MANAGERS GROUP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

340.000 0.00170.990000Local1.000000
170.990000 0.00 0.00Base

0.00
0.00
0.00 58,136.60

58,136.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC00846U101 AGILENT TECHNOLOGIES INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,996.000 0.0034.330000Local1.000000
34.330000 0.00 0.00Base

0.00
0.00
0.00 68,522.68

68,522.68

ASSET TRANSFER AT MARKET NON CASH USD/DTC009158106 AIR PRODUCTS + CHEMICALS INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,217.000 0.00127.580000Local1.000000
127.580000 0.00 0.00Base

0.00
0.00
0.00 155,264.86

155,264.86

ASSET TRANSFER AT MARKET NON CASH USD/DTC009363102 AIRGAS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

400.000 0.0089.330000Local1.000000
89.330000 0.00 0.00Base

0.00
0.00
0.00 35,732.00

35,732.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC00971T101 AKAMAI TECHNOLOGIES INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,080.000 0.0069.060000Local1.000000
69.060000 0.00 0.00Base

0.00
0.00
0.00 74,584.80

74,584.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC013817101 ALCOA INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

8,600.000 0.009.660000Local1.000000 0.00 0.00 83,076.00
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HERNDON CAPITAL MANAGEMENT LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

9.660000 0.00 0.00Base 0.00 83,076.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC015351109 ALEXION PHARMACEUTICALS INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

1,487.000 0.00156.390000Local1.000000
156.390000 0.00 0.00Base

0.00
0.00
0.00 232,551.93

232,551.93

ASSET TRANSFER AT MARKET NON CASH USD/DTC018581108 ALLIANCE DATA SYSTEMS CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

390.000 0.00258.980000Local1.000000
258.980000 0.00 0.00Base

0.00
0.00
0.00 101,002.20

101,002.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC020002101 ALLSTATE CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,673.000 0.0058.240000Local1.000000
58.240000 0.00 0.00Base

0.00
0.00
0.00 155,675.52

155,675.52

ASSET TRANSFER AT MARKET NON CASH USD/DTC02079K107 ALPHABET INC CL C 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

1,923.000 0.00608.420000Local1.000000
608.420000 0.00 0.00Base

0.00
0.00
0.00 1,169,991.66

1,169,991.66

ASSET TRANSFER AT MARKET NON CASH USD/DTC02079K305 ALPHABET INC CL A 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

1,874.000 0.00638.370000Local1.000000
638.370000 0.00 0.00Base

0.00
0.00
0.00 1,196,305.38

1,196,305.38

ASSET TRANSFER AT MARKET NON CASH USD/DTC021441100 ALTERA CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

1,896.000 0.0050.080000Local1.000000
50.080000 0.00 0.00Base

0.00
0.00
0.00 94,951.68

94,951.68

ASSET TRANSFER AT MARKET NON CASH USD/DTC02209S103 ALTRIA GROUP INC 01 Oct 2015COMMON STOCK USD.333 01 Oct 2015

12,350.000 0.0054.400000Local1.000000
54.400000 0.00 0.00Base

0.00
0.00
0.00 671,840.00

671,840.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC023135106 AMAZON.COM INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,491.000 0.00511.890000Local1.000000
511.890000 0.00 0.00Base

0.00
0.00
0.00 1,275,117.99

1,275,117.99

ASSET TRANSFER AT MARKET NON CASH USD/DTC023608102 AMEREN CORPORATION 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015
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1,490.000 0.0042.270000Local1.000000
42.270000 0.00 0.00Base

0.00
0.00
0.00 62,982.30

62,982.30

ASSET TRANSFER AT MARKET NON CASH USD/DTC02376R102 AMERICAN AIRLINES GROUP INC 01 Oct 2015COMMON STOCK 01 Oct 2015

4,487.000 0.0038.830000Local1.000000
38.830000 0.00 0.00Base

0.00
0.00
0.00 174,230.21

174,230.21

ASSET TRANSFER AT MARKET NON CASH USD/DTC025537101 AMERICAN ELECTRIC POWER 01 Oct 2015COMMON STOCK USD6.5 01 Oct 2015

3,070.000 0.0056.860000Local1.000000
56.860000 0.00 0.00Base

0.00
0.00
0.00 174,560.20

174,560.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC025816109 AMERICAN EXPRESS CO 01 Oct 2015COMMON STOCK USD.2 01 Oct 2015

5,570.000 0.0074.130000Local1.000000
74.130000 0.00 0.00Base

0.00
0.00
0.00 412,904.10

412,904.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC026874784 AMERICAN INTERNATIONAL GROUP 01 Oct 2015COMMON STOCK USD2.5 01 Oct 2015

8,086.000 0.0056.820000Local1.000000
56.820000 0.00 0.00Base

0.00
0.00
0.00 459,446.52

459,446.52

ASSET TRANSFER AT MARKET NON CASH USD/DTC03027X100 AMERICAN TOWER CORP 01 Oct 2015REIT USD.01 01 Oct 2015

2,663.000 0.0087.980000Local1.000000
87.980000 0.00 0.00Base

0.00
0.00
0.00 234,290.74

234,290.74

ASSET TRANSFER AT MARKET NON CASH USD/DTC03073E105 AMERISOURCEBERGEN CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,338.000 0.0094.990000Local1.000000
94.990000 0.00 0.00Base

0.00
0.00
0.00 127,096.62

127,096.62

ASSET TRANSFER AT MARKET NON CASH USD/DTC03076C106 AMERIPRISE FINANCIAL INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,138.000 0.00109.130000Local1.000000
109.130000 0.00 0.00Base

0.00
0.00
0.00 124,189.94

124,189.94

ASSET TRANSFER AT MARKET NON CASH USD/DTC031100100 AMETEK INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,677.000 0.0052.320000Local1.000000
52.320000 0.00 0.00Base

0.00
0.00
0.00 87,740.64

87,740.64
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ASSET TRANSFER AT MARKET NON CASH USD/DTC031162100 AMGEN INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

4,944.000 0.00138.320000Local1.000000
138.320000 0.00 0.00Base

0.00
0.00
0.00 683,854.08

683,854.08

ASSET TRANSFER AT MARKET NON CASH USD/DTC032095101 AMPHENOL CORP CL A 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

2,075.000 0.0050.960000Local1.000000
50.960000 0.00 0.00Base

0.00
0.00
0.00 105,742.00

105,742.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC032511107 ANADARKO PETROLEUM CORP 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

3,241.000 0.0060.390000Local1.000000
60.390000 0.00 0.00Base

0.00
0.00
0.00 195,723.99

195,723.99

ASSET TRANSFER AT MARKET NON CASH USD/DTC032654105 ANALOG DEVICES INC 01 Oct 2015COMMON STOCK USD.167 01 Oct 2015

1,876.000 0.0056.410000Local1.000000
56.410000 0.00 0.00Base

0.00
0.00
0.00 105,825.16

105,825.16

ASSET TRANSFER AT MARKET NON CASH USD/DTC036752103 ANTHEM INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,746.000 0.00140.000000Local1.000000
140.000000 0.00 0.00Base

0.00
0.00
0.00 244,440.00

244,440.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC037411105 APACHE CORP 01 Oct 2015COMMON STOCK USD.625 01 Oct 2015

2,380.000 0.0039.160000Local1.000000
39.160000 0.00 0.00Base

0.00
0.00
0.00 93,200.80

93,200.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC03748R101 APARTMENT INVT + MGMT CO  A 01 Oct 2015REIT USD.01 01 Oct 2015

990.000 0.0037.020000Local1.000000
37.020000 0.00 0.00Base

0.00
0.00
0.00 36,649.80

36,649.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC037833100 APPLE INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

36,915.000 0.00110.300000Local1.000000
110.300000 0.00 0.00Base

0.00
0.00
0.00 4,071,724.50

4,071,724.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC038222105 APPLIED MATERIALS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

7,816.000 0.0014.690000Local1.000000 0.00 0.00 114,817.04
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14.690000 0.00 0.00Base 0.00 114,817.04

ASSET TRANSFER AT MARKET NON CASH USD/DTC039483102 ARCHER DANIELS MIDLAND CO 01 Oct 2015COMMON STOCK 01 Oct 2015

3,940.000 0.0041.450000Local1.000000
41.450000 0.00 0.00Base

0.00
0.00
0.00 163,313.00

163,313.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC04621X108 ASSURANT INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

490.000 0.0079.010000Local1.000000
79.010000 0.00 0.00Base

0.00
0.00
0.00 38,714.90

38,714.90

ASSET TRANSFER AT MARKET NON CASH USD/DTC052769106 AUTODESK INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,397.000 0.0044.140000Local1.000000
44.140000 0.00 0.00Base

0.00
0.00
0.00 61,663.58

61,663.58

ASSET TRANSFER AT MARKET NON CASH USD/DTC053015103 AUTOMATIC DATA PROCESSING 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

2,963.000 0.0080.360000Local1.000000
80.360000 0.00 0.00Base

0.00
0.00
0.00 238,106.68

238,106.68

ASSET TRANSFER AT MARKET NON CASH USD/DTC05329W102 AUTONATION INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

590.000 0.0058.180000Local1.000000
58.180000 0.00 0.00Base

0.00
0.00
0.00 34,326.20

34,326.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC053332102 AUTOZONE INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

210.000 0.00723.830000Local1.000000
723.830000 0.00 0.00Base

0.00
0.00
0.00 152,004.30

152,004.30

ASSET TRANSFER AT MARKET NON CASH USD/DTC053484101 AVALONBAY COMMUNITIES INC 01 Oct 2015REIT USD.01 01 Oct 2015

820.000 0.00174.820000Local1.000000
174.820000 0.00 0.00Base

0.00
0.00
0.00 143,352.40

143,352.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC053611109 AVERY DENNISON CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

600.000 0.0056.570000Local1.000000
56.570000 0.00 0.00Base

0.00
0.00
0.00 33,942.00

33,942.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC054937107 BB+T CORP 01 Oct 2015COMMON STOCK USD5. 01 Oct 2015
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4,796.000 0.0035.600000Local1.000000
35.600000 0.00 0.00Base

0.00
0.00
0.00 170,737.60

170,737.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC057224107 BAKER HUGHES INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

2,733.000 0.0052.040000Local1.000000
52.040000 0.00 0.00Base

0.00
0.00
0.00 142,225.32

142,225.32

ASSET TRANSFER AT MARKET NON CASH USD/DTC058498106 BALL CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

900.000 0.0062.200000Local1.000000
62.200000 0.00 0.00Base

0.00
0.00
0.00 55,980.00

55,980.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC060505104 BANK OF AMERICA CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

64,394.000 0.0015.580000Local1.000000
15.580000 0.00 0.00Base

0.00
0.00
0.00 1,003,258.52

1,003,258.52

ASSET TRANSFER AT MARKET NON CASH USD/DTC064058100 BANK OF NEW YORK MELLON CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

6,791.000 0.0039.150000Local1.000000
39.150000 0.00 0.00Base

0.00
0.00
0.00 265,867.65

265,867.65

ASSET TRANSFER AT MARKET NON CASH USD/DTC067383109 CR BARD INC 01 Oct 2015COMMON STOCK USD.25 01 Oct 2015

470.000 0.00186.310000Local1.000000
186.310000 0.00 0.00Base

0.00
0.00
0.00 87,565.70

87,565.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC07177M103 BAXALTA INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,513.000 0.0031.510000Local1.000000
31.510000 0.00 0.00Base

0.00
0.00
0.00 110,694.63

110,694.63

ASSET TRANSFER AT MARKET NON CASH USD/DTC071813109 BAXTER INTERNATIONAL INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

3,470.000 0.0032.850000Local1.000000
32.850000 0.00 0.00Base

0.00
0.00
0.00 113,989.50

113,989.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC075887109 BECTON DICKINSON AND CO 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,328.000 0.00132.660000Local1.000000
132.660000 0.00 0.00Base

0.00
0.00
0.00 176,172.48

176,172.48
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ASSET TRANSFER AT MARKET NON CASH USD/DTC075896100 BED BATH + BEYOND INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,188.000 0.0057.020000Local1.000000
57.020000 0.00 0.00Base

0.00
0.00
0.00 67,739.76

67,739.76

ASSET TRANSFER AT MARKET NON CASH USD/DTC084670702 BERKSHIRE HATHAWAY INC CL B 01 Oct 2015COMMON STOCK USD.003 01 Oct 2015

11,752.000 0.00130.400000Local1.000000
130.400000 0.00 0.00Base

0.00
0.00
0.00 1,532,460.80

1,532,460.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC086516101 BEST BUY CO INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,996.000 0.0037.120000Local1.000000
37.120000 0.00 0.00Base

0.00
0.00
0.00 74,091.52

74,091.52

ASSET TRANSFER AT MARKET NON CASH USD/DTC09062X103 BIOGEN INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

1,537.000 0.00291.810000Local1.000000
291.810000 0.00 0.00Base

0.00
0.00
0.00 448,511.97

448,511.97

ASSET TRANSFER AT MARKET NON CASH USD/DTC09247X101 BLACKROCK INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

790.000 0.00297.470000Local1.000000
297.470000 0.00 0.00Base

0.00
0.00
0.00 235,001.30

235,001.30

ASSET TRANSFER AT MARKET NON CASH USD/DTC093671105 H+R BLOCK INC 01 Oct 2015COMMON STOCK 01 Oct 2015

1,687.000 0.0036.200000Local1.000000
36.200000 0.00 0.00Base

0.00
0.00
0.00 61,069.40

61,069.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC097023105 BOEING CO/THE 01 Oct 2015COMMON STOCK USD5. 01 Oct 2015

4,238.000 0.00130.950000Local1.000000
130.950000 0.00 0.00Base

0.00
0.00
0.00 554,966.10

554,966.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC099724106 BORGWARNER INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,358.000 0.0041.590000Local1.000000
41.590000 0.00 0.00Base

0.00
0.00
0.00 56,479.22

56,479.22

ASSET TRANSFER AT MARKET NON CASH USD/DTC101121101 BOSTON PROPERTIES INC 01 Oct 2015REIT USD.01 01 Oct 2015

940.000 0.00118.400000Local1.000000 0.00 0.00 111,296.00
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118.400000 0.00 0.00Base 0.00 111,296.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC101137107 BOSTON SCIENTIFIC CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

8,510.000 0.0016.410000Local1.000000
16.410000 0.00 0.00Base

0.00
0.00
0.00 139,649.10

139,649.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC110122108 BRISTOL MYERS SQUIBB CO 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

10,834.000 0.0059.200000Local1.000000
59.200000 0.00 0.00Base

0.00
0.00
0.00 641,372.80

641,372.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC111320107 BROADCOM CORP CL A 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

3,460.000 0.0051.430000Local1.000000
51.430000 0.00 0.00Base

0.00
0.00
0.00 177,947.80

177,947.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC115637209 BROWN FORMAN CORP CLASS B 01 Oct 2015COMMON STOCK USD.15 01 Oct 2015

690.000 0.0096.900000Local1.000000
96.900000 0.00 0.00Base

0.00
0.00
0.00 66,861.00

66,861.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC124857202 CBS CORP CLASS B NON VOTING 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

2,804.000 0.0039.900000Local1.000000
39.900000 0.00 0.00Base

0.00
0.00
0.00 111,879.60

111,879.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC12504L109 CBRE GROUP INC   A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,807.000 0.0032.000000Local1.000000
32.000000 0.00 0.00Base

0.00
0.00
0.00 57,824.00

57,824.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC125269100 CF INDUSTRIES HOLDINGS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,500.000 0.0044.900000Local1.000000
44.900000 0.00 0.00Base

0.00
0.00
0.00 67,350.00

67,350.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC12541W209 C.H. ROBINSON WORLDWIDE INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

890.000 0.0067.780000Local1.000000
67.780000 0.00 0.00Base

0.00
0.00
0.00 60,324.20

60,324.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC125509109 CIGNA CORP 01 Oct 2015COMMON STOCK USD.25 01 Oct 2015

Books Closed Prepared by State StreetPage 433



NHEZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ATLANTA LIFE INV ADVSales Report by Report Date
HERNDON CAPITAL MANAGEMENT LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,667.000 0.00135.020000Local1.000000
135.020000 0.00 0.00Base

0.00
0.00
0.00 225,078.34

225,078.34

ASSET TRANSFER AT MARKET NON CASH USD/DTC12572Q105 CME GROUP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,145.000 0.0092.740000Local1.000000
92.740000 0.00 0.00Base

0.00
0.00
0.00 198,927.30

198,927.30

ASSET TRANSFER AT MARKET NON CASH USD/DTC125896100 CMS ENERGY CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,677.000 0.0035.320000Local1.000000
35.320000 0.00 0.00Base

0.00
0.00
0.00 59,231.64

59,231.64

ASSET TRANSFER AT MARKET NON CASH USD/DTC126408103 CSX CORP 01 Oct 2015COMMON STOCK USD1.0 01 Oct 2015

6,052.000 0.0026.900000Local1.000000
26.900000 0.00 0.00Base

0.00
0.00
0.00 162,798.80

162,798.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC126650100 CVS HEALTH CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

7,119.000 0.0096.480000Local1.000000
96.480000 0.00 0.00Base

0.00
0.00
0.00 686,841.12

686,841.12

ASSET TRANSFER AT MARKET NON CASH USD/DTC12673P105 CA INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,906.000 0.0027.300000Local1.000000
27.300000 0.00 0.00Base

0.00
0.00
0.00 52,033.80

52,033.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC12686C109 CABLEVISION SYSTEMS NY GRP A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,298.000 0.0032.470000Local1.000000
32.470000 0.00 0.00Base

0.00
0.00
0.00 42,146.06

42,146.06

ASSET TRANSFER AT MARKET NON CASH USD/DTC127097103 CABOT OIL + GAS CORP 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

2,523.000 0.0021.860000Local1.000000
21.860000 0.00 0.00Base

0.00
0.00
0.00 55,152.78

55,152.78

ASSET TRANSFER AT MARKET NON CASH USD/DTC13342B105 CAMERON INTERNATIONAL CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,188.000 0.0061.320000Local1.000000
61.320000 0.00 0.00Base

0.00
0.00
0.00 72,848.16

72,848.16
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ASSET TRANSFER AT MARKET NON CASH USD/DTC134429109 CAMPBELL SOUP CO 01 Oct 2015COMMON STOCK USD.037 01 Oct 2015

1,090.000 0.0050.680000Local1.000000
50.680000 0.00 0.00Base

0.00
0.00
0.00 55,241.20

55,241.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC14040H105 CAPITAL ONE FINANCIAL CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,441.000 0.0072.520000Local1.000000
72.520000 0.00 0.00Base

0.00
0.00
0.00 249,541.32

249,541.32

ASSET TRANSFER AT MARKET NON CASH USD/DTC14149Y108 CARDINAL HEALTH INC 01 Oct 2015COMMON STOCK 01 Oct 2015

2,145.000 0.0076.820000Local1.000000
76.820000 0.00 0.00Base

0.00
0.00
0.00 164,778.90

164,778.90

ASSET TRANSFER AT MARKET NON CASH USD/DTC143130102 CARMAX INC 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

1,477.000 0.0059.320000Local1.000000
59.320000 0.00 0.00Base

0.00
0.00
0.00 87,615.64

87,615.64

ASSET TRANSFER AT MARKET NON CASH USD/DTC143658300 CARNIVAL CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,903.000 0.0049.700000Local1.000000
49.700000 0.00 0.00Base

0.00
0.00
0.00 144,279.10

144,279.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC151020104 CELGENE CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

5,241.000 0.00108.170000Local1.000000
108.170000 0.00 0.00Base

0.00
0.00
0.00 566,918.97

566,918.97

ASSET TRANSFER AT MARKET NON CASH USD/DTC15189T107 CENTERPOINT ENERGY INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,584.000 0.0018.040000Local1.000000
18.040000 0.00 0.00Base

0.00
0.00
0.00 46,615.36

46,615.36

ASSET TRANSFER AT MARKET NON CASH USD/DTC156700106 CENTURYLINK INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

3,441.000 0.0025.120000Local1.000000
25.120000 0.00 0.00Base

0.00
0.00
0.00 86,437.92

86,437.92

ASSET TRANSFER AT MARKET NON CASH USD/DTC156782104 CERNER CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,946.000 0.0059.960000Local1.000000 0.00 0.00 116,682.16
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59.960000 0.00 0.00Base 0.00 116,682.16

ASSET TRANSFER AT MARKET NON CASH USD/DTC165167107 CHESAPEAKE ENERGY CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,460.000 0.007.330000Local1.000000
7.330000 0.00 0.00Base

0.00
0.00
0.00 25,361.80

25,361.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC166764100 CHEVRON CORP 01 Oct 2015COMMON STOCK USD.75 01 Oct 2015

11,833.000 0.0078.880000Local1.000000
78.880000 0.00 0.00Base

0.00
0.00
0.00 933,387.04

933,387.04

ASSET TRANSFER AT MARKET NON CASH USD/DTC169656105 CHIPOTLE MEXICAN GRILL INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

200.000 0.00720.250000Local1.000000
720.250000 0.00 0.00Base

0.00
0.00
0.00 144,050.00

144,050.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC171232101 CHUBB CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,467.000 0.00122.650000Local1.000000
122.650000 0.00 0.00Base

0.00
0.00
0.00 179,927.55

179,927.55

ASSET TRANSFER AT MARKET NON CASH USD/DTC171798101 CIMAREX ENERGY CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

600.000 0.00102.480000Local1.000000
102.480000 0.00 0.00Base

0.00
0.00
0.00 61,488.00

61,488.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC172062101 CINCINNATI FINANCIAL CORP 01 Oct 2015COMMON STOCK USD2. 01 Oct 2015

900.000 0.0053.800000Local1.000000
53.800000 0.00 0.00Base

0.00
0.00
0.00 48,420.00

48,420.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC17275R102 CISCO SYSTEMS INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

31,809.000 0.0026.250000Local1.000000
26.250000 0.00 0.00Base

0.00
0.00
0.00 834,986.25

834,986.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC172908105 CINTAS CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

580.000 0.0085.750000Local1.000000
85.750000 0.00 0.00Base

0.00
0.00
0.00 49,735.00

49,735.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC172967424 CITIGROUP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015
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18,501.000 0.0049.610000Local1.000000
49.610000 0.00 0.00Base

0.00
0.00
0.00 917,834.61

917,834.61

ASSET TRANSFER AT MARKET NON CASH USD/DTC177376100 CITRIX SYSTEMS INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

1,010.000 0.0069.280000Local1.000000
69.280000 0.00 0.00Base

0.00
0.00
0.00 69,972.80

69,972.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC189054109 CLOROX COMPANY 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

800.000 0.00115.530000Local1.000000
115.530000 0.00 0.00Base

0.00
0.00
0.00 92,424.00

92,424.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC189754104 COACH INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,817.000 0.0028.930000Local1.000000
28.930000 0.00 0.00Base

0.00
0.00
0.00 52,565.81

52,565.81

ASSET TRANSFER AT MARKET NON CASH USD/DTC191216100 COCA COLA CO/THE 01 Oct 2015COMMON STOCK USD.25 01 Oct 2015

24,423.000 0.0040.120000Local1.000000
40.120000 0.00 0.00Base

0.00
0.00
0.00 979,850.76

979,850.76

ASSET TRANSFER AT MARKET NON CASH USD/DTC19122T109 COCA COLA ENTERPRISES 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,397.000 0.0048.350000Local1.000000
48.350000 0.00 0.00Base

0.00
0.00
0.00 67,544.95

67,544.95

ASSET TRANSFER AT MARKET NON CASH USD/DTC192446102 COGNIZANT TECH SOLUTIONS A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,781.000 0.0062.610000Local1.000000
62.610000 0.00 0.00Base

0.00
0.00
0.00 236,728.41

236,728.41

ASSET TRANSFER AT MARKET NON CASH USD/DTC194162103 COLGATE PALMOLIVE CO 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

5,620.000 0.0063.460000Local1.000000
63.460000 0.00 0.00Base

0.00
0.00
0.00 356,645.20

356,645.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC198280109 COLUMBIA PIPELINE GROUP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,934.000 0.0018.290000Local1.000000
18.290000 0.00 0.00Base

0.00
0.00
0.00 35,372.86

35,372.86
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ASSET TRANSFER AT MARKET NON CASH USD/DTC20030N101 COMCAST CORP CLASS A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

13,419.000 0.0056.880000Local1.000000
56.880000 0.00 0.00Base

0.00
0.00
0.00 763,272.72

763,272.72

ASSET TRANSFER AT MARKET NON CASH USD/DTC20030N200 COMCAST CORP SPECIAL CL A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,295.000 0.0057.240000Local1.000000
57.240000 0.00 0.00Base

0.00
0.00
0.00 131,365.80

131,365.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC200340107 COMERICA INC 01 Oct 2015COMMON STOCK USD5. 01 Oct 2015

1,080.000 0.0041.100000Local1.000000
41.100000 0.00 0.00Base

0.00
0.00
0.00 44,388.00

44,388.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC205887102 CONAGRA FOODS INC 01 Oct 2015COMMON STOCK USD5. 01 Oct 2015

2,663.000 0.0040.510000Local1.000000
40.510000 0.00 0.00Base

0.00
0.00
0.00 107,878.13

107,878.13

ASSET TRANSFER AT MARKET NON CASH USD/DTC20825C104 CONOCOPHILLIPS 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

7,866.000 0.0047.960000Local1.000000
47.960000 0.00 0.00Base

0.00
0.00
0.00 377,253.36

377,253.36

ASSET TRANSFER AT MARKET NON CASH USD/DTC20854P109 CONSOL ENERGY INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,557.000 0.009.800000Local1.000000
9.800000 0.00 0.00Base

0.00
0.00
0.00 15,258.60

15,258.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC209115104 CONSOLIDATED EDISON INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,790.000 0.0066.850000Local1.000000
66.850000 0.00 0.00Base

0.00
0.00
0.00 119,661.50

119,661.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC21036P108 CONSTELLATION BRANDS INC A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,068.000 0.00125.210000Local1.000000
125.210000 0.00 0.00Base

0.00
0.00
0.00 133,724.28

133,724.28

ASSET TRANSFER AT MARKET NON CASH USD/DTC219350105 CORNING INC 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

8,324.000 0.0017.120000Local1.000000 0.00 0.00 142,506.88
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17.120000 0.00 0.00Base 0.00 142,506.88

ASSET TRANSFER AT MARKET NON CASH USD/DTC22160K105 COSTCO WHOLESALE CORP 01 Oct 2015COMMON STOCK USD.005 01 Oct 2015

2,764.000 0.00144.570000Local1.000000
144.570000 0.00 0.00Base

0.00
0.00
0.00 399,591.48

399,591.48

ASSET TRANSFER AT MARKET NON CASH USD/DTC22822V101 CROWN CASTLE INTL CORP 01 Oct 2015REIT USD.01 01 Oct 2015

2,045.000 0.0078.870000Local1.000000
78.870000 0.00 0.00Base

0.00
0.00
0.00 161,289.15

161,289.15

ASSET TRANSFER AT MARKET NON CASH USD/DTC231021106 CUMMINS INC 01 Oct 2015COMMON STOCK USD2.5 01 Oct 2015

1,267.000 0.00108.580000Local1.000000
108.580000 0.00 0.00Base

0.00
0.00
0.00 137,570.86

137,570.86

ASSET TRANSFER AT MARKET NON CASH USD/DTC23331A109 DR HORTON INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,986.000 0.0029.360000Local1.000000
29.360000 0.00 0.00Base

0.00
0.00
0.00 58,308.96

58,308.96

ASSET TRANSFER AT MARKET NON CASH USD/DTC233331107 DTE ENERGY COMPANY 01 Oct 2015COMMON STOCK 01 Oct 2015

1,190.000 0.0080.370000Local1.000000
80.370000 0.00 0.00Base

0.00
0.00
0.00 95,640.30

95,640.30

ASSET TRANSFER AT MARKET NON CASH USD/DTC235851102 DANAHER CORP W/D 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

4,079.000 0.0085.210000Local1.000000
85.210000 0.00 0.00Base

0.00
0.00
0.00 347,571.59

347,571.59

ASSET TRANSFER AT MARKET NON CASH USD/DTC237194105 DARDEN RESTAURANTS INC 01 Oct 2015COMMON STOCK 01 Oct 2015

810.000 0.0068.540000Local1.000000
68.540000 0.00 0.00Base

0.00
0.00
0.00 55,517.40

55,517.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC23918K108 DAVITA HEALTHCARE PARTNERS I 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

1,126.000 0.0072.330000Local1.000000
72.330000 0.00 0.00Base

0.00
0.00
0.00 81,443.58

81,443.58

ASSET TRANSFER AT MARKET NON CASH USD/DTC244199105 DEERE + CO 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015
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2,194.000 0.0074.000000Local1.000000
74.000000 0.00 0.00Base

0.00
0.00
0.00 162,356.00

162,356.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC247361702 DELTA AIR LINES INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

5,264.000 0.0044.870000Local1.000000
44.870000 0.00 0.00Base

0.00
0.00
0.00 236,195.68

236,195.68

ASSET TRANSFER AT MARKET NON CASH USD/DTC249030107 DENTSPLY INTERNATIONAL INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

910.000 0.0050.570000Local1.000000
50.570000 0.00 0.00Base

0.00
0.00
0.00 46,018.70

46,018.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC25179M103 DEVON ENERGY CORP 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

2,404.000 0.0037.090000Local1.000000
37.090000 0.00 0.00Base

0.00
0.00
0.00 89,164.36

89,164.36

ASSET TRANSFER AT MARKET NON CASH USD/DTC25271C102 DIAMOND OFFSHORE DRILLING 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

530.000 0.0017.300000Local1.000000
17.300000 0.00 0.00Base

0.00
0.00
0.00 9,169.00

9,169.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC254687106 WALT DISNEY CO/THE 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

9,819.000 0.00102.200000Local1.000000
102.200000 0.00 0.00Base

0.00
0.00
0.00 1,003,501.80

1,003,501.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC254709108 DISCOVER FINANCIAL SERVICES 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,760.000 0.0051.990000Local1.000000
51.990000 0.00 0.00Base

0.00
0.00
0.00 143,492.40

143,492.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC25470F104 DISCOVERY COMMUNICATIONS A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

890.000 0.0026.030000Local1.000000
26.030000 0.00 0.00Base

0.00
0.00
0.00 23,166.70

23,166.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC25470F302 DISCOVERY COMMUNICATIONS C 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,600.000 0.0024.290000Local1.000000
24.290000 0.00 0.00Base

0.00
0.00
0.00 38,864.00

38,864.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC256677105 DOLLAR GENERAL CORP 01 Oct 2015COMMON STOCK USD.875 01 Oct 2015

2,006.000 0.0072.440000Local1.000000
72.440000 0.00 0.00Base

0.00
0.00
0.00 145,314.64

145,314.64

ASSET TRANSFER AT MARKET NON CASH USD/DTC256746108 DOLLAR TREE INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,576.000 0.0066.660000Local1.000000
66.660000 0.00 0.00Base

0.00
0.00
0.00 105,056.16

105,056.16

ASSET TRANSFER AT MARKET NON CASH USD/DTC25746U109 DOMINION RESOURCES INC/VA 01 Oct 2015COMMON STOCK 01 Oct 2015

3,751.000 0.0070.380000Local1.000000
70.380000 0.00 0.00Base

0.00
0.00
0.00 263,995.38

263,995.38

ASSET TRANSFER AT MARKET NON CASH USD/DTC260003108 DOVER CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,298.000 0.0057.180000Local1.000000
57.180000 0.00 0.00Base

0.00
0.00
0.00 74,219.64

74,219.64

ASSET TRANSFER AT MARKET NON CASH USD/DTC260543103 DOW CHEMICAL CO   W/D 01 Oct 2015COMMON STOCK USD2.5 01 Oct 2015

7,308.000 0.0042.400000Local1.000000
42.400000 0.00 0.00Base

0.00
0.00
0.00 309,859.20

309,859.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC26138E109 DR PEPPER SNAPPLE GROUP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,188.000 0.0079.050000Local1.000000
79.050000 0.00 0.00Base

0.00
0.00
0.00 93,911.40

93,911.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC263534109 DU PONT (E.I.) DE NEMOURS 01 Oct 2015COMMON STOCK USD.3 01 Oct 2015

5,624.000 0.0048.200000Local1.000000
48.200000 0.00 0.00Base

0.00
0.00
0.00 271,076.80

271,076.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC26441C204 DUKE ENERGY CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

4,370.000 0.0071.940000Local1.000000
71.940000 0.00 0.00Base

0.00
0.00
0.00 314,377.80

314,377.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC26483E100 DUN + BRADSTREET CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

220.000 0.00105.000000Local1.000000 0.00 0.00 23,100.00
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105.000000 0.00 0.00Base 0.00 23,100.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC268648102 EMC CORP/MA 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

12,741.000 0.0024.160000Local1.000000
24.160000 0.00 0.00Base

0.00
0.00
0.00 307,822.56

307,822.56

ASSET TRANSFER AT MARKET NON CASH USD/DTC26875P101 EOG RESOURCES INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,510.000 0.0072.800000Local1.000000
72.800000 0.00 0.00Base

0.00
0.00
0.00 255,528.00

255,528.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC26884L109 EQT CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

1,010.000 0.0064.770000Local1.000000
64.770000 0.00 0.00Base

0.00
0.00
0.00 65,417.70

65,417.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC269246401 E TRADE FINANCIAL CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,647.000 0.0026.330000Local1.000000
26.330000 0.00 0.00Base

0.00
0.00
0.00 43,365.51

43,365.51

ASSET TRANSFER AT MARKET NON CASH USD/DTC277432100 EASTMAN CHEMICAL CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

910.000 0.0064.720000Local1.000000
64.720000 0.00 0.00Base

0.00
0.00
0.00 58,895.20

58,895.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC278642103 EBAY INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

6,949.000 0.0024.440000Local1.000000
24.440000 0.00 0.00Base

0.00
0.00
0.00 169,833.56

169,833.56

ASSET TRANSFER AT MARKET NON CASH USD/DTC278865100 ECOLAB INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,696.000 0.00109.720000Local1.000000
109.720000 0.00 0.00Base

0.00
0.00
0.00 186,085.12

186,085.12

ASSET TRANSFER AT MARKET NON CASH USD/DTC281020107 EDISON INTERNATIONAL 01 Oct 2015COMMON STOCK 01 Oct 2015

1,976.000 0.0063.070000Local1.000000
63.070000 0.00 0.00Base

0.00
0.00
0.00 124,626.32

124,626.32

ASSET TRANSFER AT MARKET NON CASH USD/DTC28176E108 EDWARDS LIFESCIENCES CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015
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690.000 0.00142.170000Local1.000000
142.170000 0.00 0.00Base

0.00
0.00
0.00 98,097.30

98,097.30

ASSET TRANSFER AT MARKET NON CASH USD/DTC285512109 ELECTRONIC ARTS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,976.000 0.0067.750000Local1.000000
67.750000 0.00 0.00Base

0.00
0.00
0.00 133,874.00

133,874.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC291011104 EMERSON ELECTRIC CO 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

5,066.000 0.0044.170000Local1.000000
44.170000 0.00 0.00Base

0.00
0.00
0.00 223,765.22

223,765.22

ASSET TRANSFER AT MARKET NON CASH USD/DTC29364G103 ENTERGY CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,080.000 0.0065.100000Local1.000000
65.100000 0.00 0.00Base

0.00
0.00
0.00 70,308.00

70,308.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC294429105 EQUIFAX INC 01 Oct 2015COMMON STOCK USD1.25 01 Oct 2015

800.000 0.0097.180000Local1.000000
97.180000 0.00 0.00Base

0.00
0.00
0.00 77,744.00

77,744.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC29444U700 EQUINIX INC 01 Oct 2015REIT USD.001 01 Oct 2015

350.000 0.00273.400000Local1.000000
273.400000 0.00 0.00Base

0.00
0.00
0.00 95,690.00

95,690.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC29476L107 EQUITY RESIDENTIAL 01 Oct 2015REIT USD.01 01 Oct 2015

2,275.000 0.0075.120000Local1.000000
75.120000 0.00 0.00Base

0.00
0.00
0.00 170,898.00

170,898.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC297178105 ESSEX PROPERTY TRUST INC 01 Oct 2015REIT USD.0001 01 Oct 2015

410.000 0.00223.420000Local1.000000
223.420000 0.00 0.00Base

0.00
0.00
0.00 91,602.20

91,602.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC30040W108 EVERSOURCE ENERGY 01 Oct 2015COMMON STOCK USD5.0 01 Oct 2015

1,866.000 0.0050.620000Local1.000000
50.620000 0.00 0.00Base

0.00
0.00
0.00 94,456.92

94,456.92
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ASSET TRANSFER AT MARKET NON CASH USD/DTC30161N101 EXELON CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

5,220.000 0.0029.700000Local1.000000
29.700000 0.00 0.00Base

0.00
0.00
0.00 155,034.00

155,034.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC30212P303 EXPEDIA INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

680.000 0.00117.680000Local1.000000
117.680000 0.00 0.00Base

0.00
0.00
0.00 80,022.40

80,022.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC302130109 EXPEDITORS INTL WASH INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,180.000 0.0047.050000Local1.000000
47.050000 0.00 0.00Base

0.00
0.00
0.00 55,519.00

55,519.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC30219G108 EXPRESS SCRIPTS HOLDING CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

4,388.000 0.0080.960000Local1.000000
80.960000 0.00 0.00Base

0.00
0.00
0.00 355,252.48

355,252.48

ASSET TRANSFER AT MARKET NON CASH USD/DTC30231G102 EXXON MOBIL CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

26,310.000 0.0074.350000Local1.000000
74.350000 0.00 0.00Base

0.00
0.00
0.00 1,956,148.50

1,956,148.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC302445101 FLIR SYSTEMS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,000.000 0.0027.990000Local1.000000
27.990000 0.00 0.00Base

0.00
0.00
0.00 27,990.00

27,990.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC302491303 FMC CORP 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

810.000 0.0033.910000Local1.000000
33.910000 0.00 0.00Base

0.00
0.00
0.00 27,467.10

27,467.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC30249U101 FMC TECHNOLOGIES INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,387.000 0.0031.000000Local1.000000
31.000000 0.00 0.00Base

0.00
0.00
0.00 42,997.00

42,997.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC30303M102 FACEBOOK INC A 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

14,592.000 0.0089.900000Local1.000000 0.00 0.00 1,311,820.80
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89.900000 0.00 0.00Base 0.00 1,311,820.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC311900104 FASTENAL CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,094.000 0.0036.610000Local1.000000
36.610000 0.00 0.00Base

0.00
0.00
0.00 76,661.34

76,661.34

ASSET TRANSFER AT MARKET NON CASH USD/DTC31428X106 FEDEX CORP 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,637.000 0.00143.980000Local1.000000
143.980000 0.00 0.00Base

0.00
0.00
0.00 235,695.26

235,695.26

ASSET TRANSFER AT MARKET NON CASH USD/DTC315616102 F5 NETWORKS INC 01 Oct 2015COMMON STOCK 01 Oct 2015

490.000 0.00115.800000Local1.000000
115.800000 0.00 0.00Base

0.00
0.00
0.00 56,742.00

56,742.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC31620M106 FIDELITY NATIONAL INFO SERV 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,797.000 0.0067.080000Local1.000000
67.080000 0.00 0.00Base

0.00
0.00
0.00 120,542.76

120,542.76

ASSET TRANSFER AT MARKET NON CASH USD/DTC316773100 FIFTH THIRD BANCORP 01 Oct 2015COMMON STOCK 01 Oct 2015

4,976.000 0.0018.910000Local1.000000
18.910000 0.00 0.00Base

0.00
0.00
0.00 94,096.16

94,096.16

ASSET TRANSFER AT MARKET NON CASH USD/DTC336433107 FIRST SOLAR INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

500.000 0.0042.750000Local1.000000
42.750000 0.00 0.00Base

0.00
0.00
0.00 21,375.00

21,375.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC337738108 FISERV INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,596.000 0.0086.610000Local1.000000
86.610000 0.00 0.00Base

0.00
0.00
0.00 138,229.56

138,229.56

ASSET TRANSFER AT MARKET NON CASH USD/DTC337932107 FIRSTENERGY CORP 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

2,570.000 0.0031.310000Local1.000000
31.310000 0.00 0.00Base

0.00
0.00
0.00 80,466.70

80,466.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC343412102 FLUOR CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015
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1,397.000 0.0042.350000Local1.000000
42.350000 0.00 0.00Base

0.00
0.00
0.00 59,162.95

59,162.95

ASSET TRANSFER AT MARKET NON CASH USD/DTC34354P105 FLOWSERVE CORP 01 Oct 2015COMMON STOCK USD1.25 01 Oct 2015

1,090.000 0.0041.140000Local1.000000
41.140000 0.00 0.00Base

0.00
0.00
0.00 44,842.60

44,842.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC345370860 FORD MOTOR CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

25,328.000 0.0013.570000Local1.000000
13.570000 0.00 0.00Base

0.00
0.00
0.00 343,700.96

343,700.96

ASSET TRANSFER AT MARKET NON CASH USD/DTC34988V106 FOSSIL GROUP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

400.000 0.0055.880000Local1.000000
55.880000 0.00 0.00Base

0.00
0.00
0.00 22,352.00

22,352.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC354613101 FRANKLIN RESOURCES INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

2,484.000 0.0037.260000Local1.000000
37.260000 0.00 0.00Base

0.00
0.00
0.00 92,553.84

92,553.84

ASSET TRANSFER AT MARKET NON CASH USD/DTC35671D857 FREEPORT MCMORAN INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

6,806.000 0.009.690000Local1.000000
9.690000 0.00 0.00Base

0.00
0.00
0.00 65,950.14

65,950.14

ASSET TRANSFER AT MARKET NON CASH USD/DTC35906A108 FRONTIER COMMUNICATIONS CORP 01 Oct 2015COMMON STOCK USD.25 01 Oct 2015

6,930.000 0.004.750000Local1.000000
4.750000 0.00 0.00Base

0.00
0.00
0.00 32,917.50

32,917.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC36467W109 GAMESTOP CORP CLASS A 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

800.000 0.0041.210000Local1.000000
41.210000 0.00 0.00Base

0.00
0.00
0.00 32,968.00

32,968.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC364760108 GAP INC/THE 01 Oct 2015COMMON STOCK USD.05 01 Oct 2015

1,986.000 0.0028.500000Local1.000000
28.500000 0.00 0.00Base

0.00
0.00
0.00 56,601.00

56,601.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC369550108 GENERAL DYNAMICS CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

2,135.000 0.00137.950000Local1.000000
137.950000 0.00 0.00Base

0.00
0.00
0.00 294,523.25

294,523.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC369604103 GENERAL ELECTRIC CO   W/D 01 Oct 2015COMMON STOCK USD.06 01 Oct 2015

66,563.000 0.0025.220000Local1.000000
25.220000 0.00 0.00Base

0.00
0.00
0.00 1,678,718.86

1,678,718.86

ASSET TRANSFER AT MARKET NON CASH USD/DTC370023103 GENERAL GROWTH PROPERTIES 01 Oct 2015REIT USD.01 01 Oct 2015

3,731.000 0.0025.970000Local1.000000
25.970000 0.00 0.00Base

0.00
0.00
0.00 96,894.07

96,894.07

ASSET TRANSFER AT MARKET NON CASH USD/DTC370334104 GENERAL MILLS INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

3,761.000 0.0056.130000Local1.000000
56.130000 0.00 0.00Base

0.00
0.00
0.00 211,104.93

211,104.93

ASSET TRANSFER AT MARKET NON CASH USD/DTC37045V100 GENERAL MOTORS CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

9,083.000 0.0030.020000Local1.000000
30.020000 0.00 0.00Base

0.00
0.00
0.00 272,671.66

272,671.66

ASSET TRANSFER AT MARKET NON CASH USD/DTC372460105 GENUINE PARTS CO 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,088.000 0.0082.890000Local1.000000
82.890000 0.00 0.00Base

0.00
0.00
0.00 90,184.32

90,184.32

ASSET TRANSFER AT MARKET NON CASH USD/DTC37247D106 GENWORTH FINANCIAL INC CL A 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

3,350.000 0.004.620000Local1.000000
4.620000 0.00 0.00Base

0.00
0.00
0.00 15,477.00

15,477.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC375558103 GILEAD SCIENCES INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

9,530.000 0.0098.190000Local1.000000
98.190000 0.00 0.00Base

0.00
0.00
0.00 935,750.70

935,750.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC38141G104 GOLDMAN SACHS GROUP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,503.000 0.00173.760000Local1.000000 0.00 0.00 434,921.28
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173.760000 0.00 0.00Base 0.00 434,921.28

ASSET TRANSFER AT MARKET NON CASH USD/DTC382550101 GOODYEAR TIRE + RUBBER CO 01 Oct 2015COMMON STOCK 01 Oct 2015

1,667.000 0.0029.330000Local1.000000
29.330000 0.00 0.00Base

0.00
0.00
0.00 48,893.11

48,893.11

ASSET TRANSFER AT MARKET NON CASH USD/DTC384802104 WW GRAINGER INC 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

460.000 0.00215.010000Local1.000000
215.010000 0.00 0.00Base

0.00
0.00
0.00 98,904.60

98,904.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC40412C101 HCA HOLDINGS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,055.000 0.0077.360000Local1.000000
77.360000 0.00 0.00Base

0.00
0.00
0.00 158,974.80

158,974.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC40414L109 HCP INC 01 Oct 2015REIT USD1. 01 Oct 2015

2,794.000 0.0037.250000Local1.000000
37.250000 0.00 0.00Base

0.00
0.00
0.00 104,076.50

104,076.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC40434L105 HP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

11,910.000 0.0025.610000Local1.000000
25.610000 0.00 0.00Base

0.00
0.00
0.00 305,015.10

305,015.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC406216101 HALLIBURTON CO 01 Oct 2015COMMON STOCK USD2.5 01 Oct 2015

5,440.000 0.0035.350000Local1.000000
35.350000 0.00 0.00Base

0.00
0.00
0.00 192,304.00

192,304.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC410345102 HANESBRANDS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,513.000 0.0028.940000Local1.000000
28.940000 0.00 0.00Base

0.00
0.00
0.00 72,726.22

72,726.22

ASSET TRANSFER AT MARKET NON CASH USD/DTC412822108 HARLEY DAVIDSON INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,286.000 0.0054.900000Local1.000000
54.900000 0.00 0.00Base

0.00
0.00
0.00 70,601.40

70,601.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC413086109 HARMAN INTERNATIONAL 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015
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510.000 0.0095.990000Local1.000000
95.990000 0.00 0.00Base

0.00
0.00
0.00 48,954.90

48,954.90

ASSET TRANSFER AT MARKET NON CASH USD/DTC413875105 HARRIS CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

790.000 0.0073.150000Local1.000000
73.150000 0.00 0.00Base

0.00
0.00
0.00 57,788.50

57,788.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC416515104 HARTFORD FINANCIAL SVCS GRP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,572.000 0.0045.780000Local1.000000
45.780000 0.00 0.00Base

0.00
0.00
0.00 117,746.16

117,746.16

ASSET TRANSFER AT MARKET NON CASH USD/DTC418056107 HASBRO INC 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

700.000 0.0072.140000Local1.000000
72.140000 0.00 0.00Base

0.00
0.00
0.00 50,498.00

50,498.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC423452101 HELMERICH + PAYNE 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

700.000 0.0047.260000Local1.000000
47.260000 0.00 0.00Base

0.00
0.00
0.00 33,082.00

33,082.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC427866108 HERSHEY CO/THE 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

900.000 0.0091.880000Local1.000000
91.880000 0.00 0.00Base

0.00
0.00
0.00 82,692.00

82,692.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC42809H107 HESS CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,487.000 0.0050.060000Local1.000000
50.060000 0.00 0.00Base

0.00
0.00
0.00 74,439.22

74,439.22

ASSET TRANSFER AT MARKET NON CASH USD/DTC437076102 HOME DEPOT INC 01 Oct 2015COMMON STOCK USD.05 01 Oct 2015

8,435.000 0.00115.490000Local1.000000
115.490000 0.00 0.00Base

0.00
0.00
0.00 974,158.15

974,158.15

ASSET TRANSFER AT MARKET NON CASH USD/DTC438516106 HONEYWELL INTERNATIONAL INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

5,584.000 0.0094.690000Local1.000000
94.690000 0.00 0.00Base

0.00
0.00
0.00 528,748.96

528,748.96
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ASSET TRANSFER AT MARKET NON CASH USD/DTC440452100 HORMEL FOODS CORP 01 Oct 2015COMMON STOCK USD.058 01 Oct 2015

790.000 0.0063.310000Local1.000000
63.310000 0.00 0.00Base

0.00
0.00
0.00 50,014.90

50,014.90

ASSET TRANSFER AT MARKET NON CASH USD/DTC44107P104 HOST HOTELS + RESORTS INC 01 Oct 2015REIT USD.01 01 Oct 2015

4,528.000 0.0015.810000Local1.000000
15.810000 0.00 0.00Base

0.00
0.00
0.00 71,587.68

71,587.68

ASSET TRANSFER AT MARKET NON CASH USD/DTC443683107 HUDSON CITY BANCORP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,863.000 0.0010.170000Local1.000000
10.170000 0.00 0.00Base

0.00
0.00
0.00 29,116.71

29,116.71

ASSET TRANSFER AT MARKET NON CASH USD/DTC444859102 HUMANA INC 01 Oct 2015COMMON STOCK USD.166 01 Oct 2015

980.000 0.00179.000000Local1.000000
179.000000 0.00 0.00Base

0.00
0.00
0.00 175,420.00

175,420.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC445658107 HUNT (JB) TRANSPRT SVCS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

600.000 0.0071.400000Local1.000000
71.400000 0.00 0.00Base

0.00
0.00
0.00 42,840.00

42,840.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC446150104 HUNTINGTON BANCSHARES INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

4,907.000 0.0010.600000Local1.000000
10.600000 0.00 0.00Base

0.00
0.00
0.00 52,014.20

52,014.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC452308109 ILLINOIS TOOL WORKS 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,503.000 0.0082.310000Local1.000000
82.310000 0.00 0.00Base

0.00
0.00
0.00 206,021.93

206,021.93

ASSET TRANSFER AT MARKET NON CASH USD/DTC458140100 INTEL CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

29,940.000 0.0030.140000Local1.000000
30.140000 0.00 0.00Base

0.00
0.00
0.00 902,391.60

902,391.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC45866F104 INTERCONTINENTAL EXCHANGE IN 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

680.000 0.00234.990000Local1.000000 0.00 0.00 159,793.20
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234.990000 0.00 0.00Base 0.00 159,793.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC459200101 INTL BUSINESS MACHINES CORP 01 Oct 2015COMMON STOCK USD.2 01 Oct 2015

5,893.000 0.00144.970000Local1.000000
144.970000 0.00 0.00Base

0.00
0.00
0.00 854,308.21

854,308.21

ASSET TRANSFER AT MARKET NON CASH USD/DTC459506101 INTL FLAVORS + FRAGRANCES 01 Oct 2015COMMON STOCK USD.125 01 Oct 2015

500.000 0.00103.260000Local1.000000
103.260000 0.00 0.00Base

0.00
0.00
0.00 51,630.00

51,630.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC460146103 INTERNATIONAL PAPER CO 01 Oct 2015COMMON STOCK USD1.0 01 Oct 2015

2,604.000 0.0037.790000Local1.000000
37.790000 0.00 0.00Base

0.00
0.00
0.00 98,405.16

98,405.16

ASSET TRANSFER AT MARKET NON CASH USD/DTC460690100 INTERPUBLIC GROUP OF COS INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

2,614.000 0.0019.130000Local1.000000
19.130000 0.00 0.00Base

0.00
0.00
0.00 50,005.82

50,005.82

ASSET TRANSFER AT MARKET NON CASH USD/DTC461202103 INTUIT INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,797.000 0.0088.750000Local1.000000
88.750000 0.00 0.00Base

0.00
0.00
0.00 159,483.75

159,483.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC46120E602 INTUITIVE SURGICAL INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

240.000 0.00459.580000Local1.000000
459.580000 0.00 0.00Base

0.00
0.00
0.00 110,299.20

110,299.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC46284V101 IRON MOUNTAIN INC 01 Oct 2015REIT USD.01 01 Oct 2015

1,088.000 0.0031.020000Local1.000000
31.020000 0.00 0.00Base

0.00
0.00
0.00 33,749.76

33,749.76

ASSET TRANSFER AT MARKET NON CASH USD/DTC46625H100 JPMORGAN CHASE + CO 01 Oct 2015COMMON STOCK USD1.0 01 Oct 2015

22,917.000 0.0060.970000Local1.000000
60.970000 0.00 0.00Base

0.00
0.00
0.00 1,397,249.49

1,397,249.49

ASSET TRANSFER AT MARKET NON CASH USD/DTC469814107 JACOBS ENGINEERING GROUP INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015
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999.000 0.0037.430000Local1.000000
37.430000 0.00 0.00Base

0.00
0.00
0.00 37,392.57

37,392.57

ASSET TRANSFER AT MARKET NON CASH USD/DTC478160104 JOHNSON + JOHNSON 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

17,807.000 0.0093.350000Local1.000000
93.350000 0.00 0.00Base

0.00
0.00
0.00 1,662,283.45

1,662,283.45

ASSET TRANSFER AT MARKET NON CASH USD/DTC478366107 JOHNSON CONTROLS INC 01 Oct 2015COMMON STOCK USD.013 01 Oct 2015

4,099.000 0.0041.360000Local1.000000
41.360000 0.00 0.00Base

0.00
0.00
0.00 169,534.64

169,534.64

ASSET TRANSFER AT MARKET NON CASH USD/DTC481165108 JOY GLOBAL INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,019.000 0.0014.930000Local1.000000
14.930000 0.00 0.00Base

0.00
0.00
0.00 15,213.67

15,213.67

ASSET TRANSFER AT MARKET NON CASH USD/DTC48203R104 JUNIPER NETWORKS INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

2,394.000 0.0025.710000Local1.000000
25.710000 0.00 0.00Base

0.00
0.00
0.00 61,549.74

61,549.74

ASSET TRANSFER AT MARKET NON CASH USD/DTC482480100 KLA TENCOR CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

990.000 0.0050.000000Local1.000000
50.000000 0.00 0.00Base

0.00
0.00
0.00 49,500.00

49,500.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC485170302 KANSAS CITY SOUTHERN 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

690.000 0.0090.880000Local1.000000
90.880000 0.00 0.00Base

0.00
0.00
0.00 62,707.20

62,707.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC487836108 KELLOGG CO 01 Oct 2015COMMON STOCK USD.25 01 Oct 2015

1,576.000 0.0066.550000Local1.000000
66.550000 0.00 0.00Base

0.00
0.00
0.00 104,882.80

104,882.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC49271M100 KEURIG GREEN MOUNTAIN INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

790.000 0.0052.140000Local1.000000
52.140000 0.00 0.00Base

0.00
0.00
0.00 41,190.60

41,190.60
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ASSET TRANSFER AT MARKET NON CASH USD/DTC493267108 KEYCORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

5,215.000 0.0013.010000Local1.000000
13.010000 0.00 0.00Base

0.00
0.00
0.00 67,847.15

67,847.15

ASSET TRANSFER AT MARKET NON CASH USD/DTC494368103 KIMBERLY CLARK CORP 01 Oct 2015COMMON STOCK USD1.25 01 Oct 2015

2,295.000 0.00109.040000Local1.000000
109.040000 0.00 0.00Base

0.00
0.00
0.00 250,246.80

250,246.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC49446R109 KIMCO REALTY CORP 01 Oct 2015REIT USD.01 01 Oct 2015

2,474.000 0.0024.430000Local1.000000
24.430000 0.00 0.00Base

0.00
0.00
0.00 60,439.82

60,439.82

ASSET TRANSFER AT MARKET NON CASH USD/DTC49456B101 KINDER MORGAN INC W/I 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

11,326.000 0.0027.680000Local1.000000
27.680000 0.00 0.00Base

0.00
0.00
0.00 313,503.68

313,503.68

ASSET TRANSFER AT MARKET NON CASH USD/DTC500255104 KOHLS CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,397.000 0.0046.310000Local1.000000
46.310000 0.00 0.00Base

0.00
0.00
0.00 64,695.07

64,695.07

ASSET TRANSFER AT MARKET NON CASH USD/DTC500754106 KRAFT HEINZ CO/THE 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,670.000 0.0070.580000Local1.000000
70.580000 0.00 0.00Base

0.00
0.00
0.00 259,028.60

259,028.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC501044101 KROGER CO 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

6,052.000 0.0036.070000Local1.000000
36.070000 0.00 0.00Base

0.00
0.00
0.00 218,295.64

218,295.64

ASSET TRANSFER AT MARKET NON CASH USD/DTC501797104 L BRANDS INC 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

1,797.000 0.0090.130000Local1.000000
90.130000 0.00 0.00Base

0.00
0.00
0.00 161,963.61

161,963.61

ASSET TRANSFER AT MARKET NON CASH USD/DTC502424104 L 3 COMMUNICATIONS HOLDINGS 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

630.000 0.00104.520000Local1.000000 0.00 0.00 65,847.60
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104.520000 0.00 0.00Base 0.00 65,847.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC50540R409 LABORATORY CRP OF AMER HLDGS 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

630.000 0.00108.470000Local1.000000
108.470000 0.00 0.00Base

0.00
0.00
0.00 68,336.10

68,336.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC512807108 LAM RESEARCH CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

1,000.000 0.0065.330000Local1.000000
65.330000 0.00 0.00Base

0.00
0.00
0.00 65,330.00

65,330.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC518439104 ESTEE LAUDER COMPANIES CL A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,377.000 0.0080.680000Local1.000000
80.680000 0.00 0.00Base

0.00
0.00
0.00 111,096.36

111,096.36

ASSET TRANSFER AT MARKET NON CASH USD/DTC524660107 LEGGETT + PLATT INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

790.000 0.0041.250000Local1.000000
41.250000 0.00 0.00Base

0.00
0.00
0.00 32,587.50

32,587.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC524901105 LEGG MASON INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

600.000 0.0041.610000Local1.000000
41.610000 0.00 0.00Base

0.00
0.00
0.00 24,966.00

24,966.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC526057104 LENNAR CORP A 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,090.000 0.0048.130000Local1.000000
48.130000 0.00 0.00Base

0.00
0.00
0.00 52,461.70

52,461.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC527288104 LEUCADIA NATIONAL CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,896.000 0.0020.260000Local1.000000
20.260000 0.00 0.00Base

0.00
0.00
0.00 38,412.96

38,412.96

ASSET TRANSFER AT MARKET NON CASH USD/DTC52729N308 LEVEL 3 COMMUNICATIONS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,807.000 0.0043.690000Local1.000000
43.690000 0.00 0.00Base

0.00
0.00
0.00 78,947.83

78,947.83

ASSET TRANSFER AT MARKET NON CASH USD/DTC532457108 ELI LILLY + CO 01 Oct 2015COMMON STOCK 01 Oct 2015
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6,269.000 0.0083.690000Local1.000000
83.690000 0.00 0.00Base

0.00
0.00
0.00 524,652.61

524,652.61

ASSET TRANSFER AT MARKET NON CASH USD/DTC534187109 LINCOLN NATIONAL CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

1,566.000 0.0047.460000Local1.000000
47.460000 0.00 0.00Base

0.00
0.00
0.00 74,322.36

74,322.36

ASSET TRANSFER AT MARKET NON CASH USD/DTC535678106 LINEAR TECHNOLOGY CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

1,487.000 0.0040.350000Local1.000000
40.350000 0.00 0.00Base

0.00
0.00
0.00 60,000.45

60,000.45

ASSET TRANSFER AT MARKET NON CASH USD/DTC539830109 LOCKHEED MARTIN CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,850.000 0.00207.310000Local1.000000
207.310000 0.00 0.00Base

0.00
0.00
0.00 383,523.50

383,523.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC540424108 LOEWS CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,886.000 0.0036.140000Local1.000000
36.140000 0.00 0.00Base

0.00
0.00
0.00 68,160.04

68,160.04

ASSET TRANSFER AT MARKET NON CASH USD/DTC548661107 LOWE S COS INC 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

6,162.000 0.0068.920000Local1.000000
68.920000 0.00 0.00Base

0.00
0.00
0.00 424,685.04

424,685.04

ASSET TRANSFER AT MARKET NON CASH USD/DTC55261F104 M + T BANK CORP 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

820.000 0.00121.950000Local1.000000
121.950000 0.00 0.00Base

0.00
0.00
0.00 99,999.00

99,999.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC554382101 MACERICH CO/THE 01 Oct 2015REIT USD.01 01 Oct 2015

900.000 0.0076.820000Local1.000000
76.820000 0.00 0.00Base

0.00
0.00
0.00 69,138.00

69,138.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC55616P104 MACY S INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,275.000 0.0051.320000Local1.000000
51.320000 0.00 0.00Base

0.00
0.00
0.00 116,753.00

116,753.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC565849106 MARATHON OIL CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

4,109.000 0.0015.400000Local1.000000
15.400000 0.00 0.00Base

0.00
0.00
0.00 63,278.60

63,278.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC56585A102 MARATHON PETROLEUM CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

3,350.000 0.0046.330000Local1.000000
46.330000 0.00 0.00Base

0.00
0.00
0.00 155,205.50

155,205.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC571748102 MARSH + MCLENNAN COS 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

3,361.000 0.0052.220000Local1.000000
52.220000 0.00 0.00Base

0.00
0.00
0.00 175,511.42

175,511.42

ASSET TRANSFER AT MARKET NON CASH USD/DTC571903202 MARRIOTT INTERNATIONAL  CL A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,387.000 0.0068.200000Local1.000000
68.200000 0.00 0.00Base

0.00
0.00
0.00 94,593.40

94,593.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC573284106 MARTIN MARIETTA MATERIALS 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

430.000 0.00151.950000Local1.000000
151.950000 0.00 0.00Base

0.00
0.00
0.00 65,338.50

65,338.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC574599106 MASCO CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

2,404.000 0.0025.180000Local1.000000
25.180000 0.00 0.00Base

0.00
0.00
0.00 60,532.72

60,532.72

ASSET TRANSFER AT MARKET NON CASH USD/DTC57636Q104 MASTERCARD INC CLASS A 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

6,280.000 0.0090.120000Local1.000000
90.120000 0.00 0.00Base

0.00
0.00
0.00 565,953.60

565,953.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC577081102 MATTEL INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

2,295.000 0.0021.060000Local1.000000
21.060000 0.00 0.00Base

0.00
0.00
0.00 48,332.70

48,332.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC579780206 MCCORMICK + CO NON VTG SHRS 01 Oct 2015COMMON STOCK 01 Oct 2015

800.000 0.0082.180000Local1.000000 0.00 0.00 65,744.00
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82.180000 0.00 0.00Base 0.00 65,744.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC580135101 MCDONALD S CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

6,062.000 0.0098.530000Local1.000000
98.530000 0.00 0.00Base

0.00
0.00
0.00 597,288.86

597,288.86

ASSET TRANSFER AT MARKET NON CASH USD/DTC580645109 MCGRAW HILL FINANCIAL INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,700.000 0.0086.500000Local1.000000
86.500000 0.00 0.00Base

0.00
0.00
0.00 147,050.00

147,050.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC58155Q103 MCKESSON CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,497.000 0.00185.030000Local1.000000
185.030000 0.00 0.00Base

0.00
0.00
0.00 276,989.91

276,989.91

ASSET TRANSFER AT MARKET NON CASH USD/DTC582839106 MEAD JOHNSON NUTRITION CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,358.000 0.0070.400000Local1.000000
70.400000 0.00 0.00Base

0.00
0.00
0.00 95,603.20

95,603.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC58933Y105 MERCK + CO. INC. 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

18,093.000 0.0049.390000Local1.000000
49.390000 0.00 0.00Base

0.00
0.00
0.00 893,613.27

893,613.27

ASSET TRANSFER AT MARKET NON CASH USD/DTC59156R108 METLIFE INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

7,149.000 0.0047.150000Local1.000000
47.150000 0.00 0.00Base

0.00
0.00
0.00 337,075.35

337,075.35

ASSET TRANSFER AT MARKET NON CASH USD/DTC594918104 MICROSOFT CORP 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

51,121.000 0.0044.260000Local1.000000
44.260000 0.00 0.00Base

0.00
0.00
0.00 2,262,615.46

2,262,615.46

ASSET TRANSFER AT MARKET NON CASH USD/DTC595017104 MICROCHIP TECHNOLOGY INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

1,298.000 0.0043.090000Local1.000000
43.090000 0.00 0.00Base

0.00
0.00
0.00 55,930.82

55,930.82

ASSET TRANSFER AT MARKET NON CASH USD/DTC595112103 MICRON TECHNOLOGY INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015
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7,277.000 0.0014.980000Local1.000000
14.980000 0.00 0.00Base

0.00
0.00
0.00 109,009.46

109,009.46

ASSET TRANSFER AT MARKET NON CASH USD/DTC608190104 MOHAWK INDUSTRIES INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

410.000 0.00181.790000Local1.000000
181.790000 0.00 0.00Base

0.00
0.00
0.00 74,533.90

74,533.90

ASSET TRANSFER AT MARKET NON CASH USD/DTC60871R209 MOLSON COORS BREWING CO  B 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

990.000 0.0083.020000Local1.000000
83.020000 0.00 0.00Base

0.00
0.00
0.00 82,189.80

82,189.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC609207105 MONDELEZ INTERNATIONAL INC A 01 Oct 2015COMMON STOCK 01 Oct 2015

10,199.000 0.0041.870000Local1.000000
41.870000 0.00 0.00Base

0.00
0.00
0.00 427,032.13

427,032.13

ASSET TRANSFER AT MARKET NON CASH USD/DTC61166W101 MONSANTO CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,072.000 0.0085.340000Local1.000000
85.340000 0.00 0.00Base

0.00
0.00
0.00 262,164.48

262,164.48

ASSET TRANSFER AT MARKET NON CASH USD/DTC61174X109 MONSTER BEVERAGE CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

970.000 0.00135.140000Local1.000000
135.140000 0.00 0.00Base

0.00
0.00
0.00 131,085.80

131,085.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC615369105 MOODY S CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,190.000 0.0098.200000Local1.000000
98.200000 0.00 0.00Base

0.00
0.00
0.00 116,858.00

116,858.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC617446448 MORGAN STANLEY 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

9,501.000 0.0031.500000Local1.000000
31.500000 0.00 0.00Base

0.00
0.00
0.00 299,281.50

299,281.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC61945C103 MOSAIC CO/THE 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,114.000 0.0031.110000Local1.000000
31.110000 0.00 0.00Base

0.00
0.00
0.00 65,766.54

65,766.54
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ASSET TRANSFER AT MARKET NON CASH USD/DTC620076307 MOTOROLA SOLUTIONS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

980.000 0.0068.380000Local1.000000
68.380000 0.00 0.00Base

0.00
0.00
0.00 67,012.40

67,012.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC626717102 MURPHY OIL CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

999.000 0.0024.200000Local1.000000
24.200000 0.00 0.00Base

0.00
0.00
0.00 24,175.80

24,175.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC629377508 NRG ENERGY INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,045.000 0.0014.850000Local1.000000
14.850000 0.00 0.00Base

0.00
0.00
0.00 30,368.25

30,368.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC631103108 NASDAQ INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

680.000 0.0053.330000Local1.000000
53.330000 0.00 0.00Base

0.00
0.00
0.00 36,264.40

36,264.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC637071101 NATIONAL OILWELL VARCO INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,364.000 0.0037.650000Local1.000000
37.650000 0.00 0.00Base

0.00
0.00
0.00 89,004.60

89,004.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC63938C108 NAVIENT CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,503.000 0.0011.240000Local1.000000
11.240000 0.00 0.00Base

0.00
0.00
0.00 28,133.72

28,133.72

ASSET TRANSFER AT MARKET NON CASH USD/DTC64110D104 NETAPP INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

2,085.000 0.0029.600000Local1.000000
29.600000 0.00 0.00Base

0.00
0.00
0.00 61,716.00

61,716.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC64110L106 NETFLIX INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

2,770.000 0.00103.260000Local1.000000
103.260000 0.00 0.00Base

0.00
0.00
0.00 286,030.20

286,030.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC651229106 NEWELL RUBBERMAID INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,687.000 0.0039.710000Local1.000000 0.00 0.00 66,990.77
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39.710000 0.00 0.00Base 0.00 66,990.77

ASSET TRANSFER AT MARKET NON CASH USD/DTC651290108 NEWFIELD EXPLORATION CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,100.000 0.0032.900000Local1.000000
32.900000 0.00 0.00Base

0.00
0.00
0.00 36,190.00

36,190.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC651639106 NEWMONT MINING CORP 01 Oct 2015COMMON STOCK USD1.6 01 Oct 2015

3,330.000 0.0016.070000Local1.000000
16.070000 0.00 0.00Base

0.00
0.00
0.00 53,513.10

53,513.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC65249B109 NEWS CORP   CLASS A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,012.000 0.0012.620000Local1.000000
12.620000 0.00 0.00Base

0.00
0.00
0.00 38,011.44

38,011.44

ASSET TRANSFER AT MARKET NON CASH USD/DTC65249B208 NEWS CORP   CLASS B 01 Oct 2015COMMON STOCK 01 Oct 2015

600.000 0.0012.820000Local1.000000
12.820000 0.00 0.00Base

0.00
0.00
0.00 7,692.00

7,692.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC65339F101 NEXTERA ENERGY INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,863.000 0.0097.550000Local1.000000
97.550000 0.00 0.00Base

0.00
0.00
0.00 279,285.65

279,285.65

ASSET TRANSFER AT MARKET NON CASH USD/DTC654106103 NIKE INC  CL B 01 Oct 2015COMMON STOCK USD1.0 01 Oct 2015

4,009.000 0.00122.970000Local1.000000
122.970000 0.00 0.00Base

0.00
0.00
0.00 492,986.73

492,986.73

ASSET TRANSFER AT MARKET NON CASH USD/DTC65473P105 NISOURCE INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,856.000 0.0018.550000Local1.000000
18.550000 0.00 0.00Base

0.00
0.00
0.00 34,428.80

34,428.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC655044105 NOBLE ENERGY INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,742.000 0.0030.180000Local1.000000
30.180000 0.00 0.00Base

0.00
0.00
0.00 82,753.56

82,753.56

ASSET TRANSFER AT MARKET NON CASH USD/DTC655664100 NORDSTROM INC 01 Oct 2015COMMON STOCK 01 Oct 2015
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1,098.000 0.0071.710000Local1.000000
71.710000 0.00 0.00Base

0.00
0.00
0.00 78,737.58

78,737.58

ASSET TRANSFER AT MARKET NON CASH USD/DTC655844108 NORFOLK SOUTHERN CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,996.000 0.0076.400000Local1.000000
76.400000 0.00 0.00Base

0.00
0.00
0.00 152,494.40

152,494.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC665859104 NORTHERN TRUST CORP 01 Oct 2015COMMON STOCK USD1.66 01 Oct 2015

1,358.000 0.0068.160000Local1.000000
68.160000 0.00 0.00Base

0.00
0.00
0.00 92,561.28

92,561.28

ASSET TRANSFER AT MARKET NON CASH USD/DTC666807102 NORTHROP GRUMMAN CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,257.000 0.00165.950000Local1.000000
165.950000 0.00 0.00Base

0.00
0.00
0.00 208,599.15

208,599.15

ASSET TRANSFER AT MARKET NON CASH USD/DTC670346105 NUCOR CORP 01 Oct 2015COMMON STOCK USD.4 01 Oct 2015

2,006.000 0.0037.550000Local1.000000
37.550000 0.00 0.00Base

0.00
0.00
0.00 75,325.30

75,325.30

ASSET TRANSFER AT MARKET NON CASH USD/DTC67066G104 NVIDIA CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

3,072.000 0.0024.650000Local1.000000
24.650000 0.00 0.00Base

0.00
0.00
0.00 75,724.80

75,724.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC67103H107 O REILLY AUTOMOTIVE INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

630.000 0.00250.000000Local1.000000
250.000000 0.00 0.00Base

0.00
0.00
0.00 157,500.00

157,500.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC674599105 OCCIDENTAL PETROLEUM CORP 01 Oct 2015COMMON STOCK USD.2 01 Oct 2015

4,707.000 0.0066.150000Local1.000000
66.150000 0.00 0.00Base

0.00
0.00
0.00 311,368.05

311,368.05

ASSET TRANSFER AT MARKET NON CASH USD/DTC681919106 OMNICOM GROUP 01 Oct 2015COMMON STOCK USD.15 01 Oct 2015

1,606.000 0.0065.900000Local1.000000
65.900000 0.00 0.00Base

0.00
0.00
0.00 105,835.40

105,835.40
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ASSET TRANSFER AT MARKET NON CASH USD/DTC682680103 ONEOK INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,387.000 0.0032.200000Local1.000000
32.200000 0.00 0.00Base

0.00
0.00
0.00 44,661.40

44,661.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC68389X105 ORACLE CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

20,934.000 0.0036.120000Local1.000000
36.120000 0.00 0.00Base

0.00
0.00
0.00 756,136.08

756,136.08

ASSET TRANSFER AT MARKET NON CASH USD/DTC690768403 OWENS ILLINOIS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

990.000 0.0020.720000Local1.000000
20.720000 0.00 0.00Base

0.00
0.00
0.00 20,512.80

20,512.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC69331C108 P G + E CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

2,963.000 0.0052.800000Local1.000000
52.800000 0.00 0.00Base

0.00
0.00
0.00 156,446.40

156,446.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC693475105 PNC FINANCIAL SERVICES GROUP 01 Oct 2015COMMON STOCK USD5. 01 Oct 2015

3,232.000 0.0089.200000Local1.000000
89.200000 0.00 0.00Base

0.00
0.00
0.00 288,294.40

288,294.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC693506107 PPG INDUSTRIES INC 01 Oct 2015COMMON STOCK USD1.67 01 Oct 2015

1,687.000 0.0087.690000Local1.000000
87.690000 0.00 0.00Base

0.00
0.00
0.00 147,933.03

147,933.03

ASSET TRANSFER AT MARKET NON CASH USD/DTC69351T106 PPL CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

4,150.000 0.0032.890000Local1.000000
32.890000 0.00 0.00Base

0.00
0.00
0.00 136,493.50

136,493.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC693656100 PVH CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

520.000 0.00101.940000Local1.000000
101.940000 0.00 0.00Base

0.00
0.00
0.00 53,008.80

53,008.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC693718108 PACCAR INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

2,654.000 0.0052.170000Local1.000000 0.00 0.00 138,459.18
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52.170000 0.00 0.00Base 0.00 138,459.18

ASSET TRANSFER AT MARKET NON CASH USD/DTC701094104 PARKER HANNIFIN CORP 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

1,110.000 0.0097.300000Local1.000000
97.300000 0.00 0.00Base

0.00
0.00
0.00 108,003.00

108,003.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC703395103 PATTERSON COS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

510.000 0.0043.250000Local1.000000
43.250000 0.00 0.00Base

0.00
0.00
0.00 22,057.50

22,057.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC704326107 PAYCHEX INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,976.000 0.0047.630000Local1.000000
47.630000 0.00 0.00Base

0.00
0.00
0.00 94,116.88

94,116.88

ASSET TRANSFER AT MARKET NON CASH USD/DTC70450Y103 PAYPAL HOLDINGS INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

7,109.000 0.0031.040000Local1.000000
31.040000 0.00 0.00Base

0.00
0.00
0.00 220,663.36

220,663.36

ASSET TRANSFER AT MARKET NON CASH USD/DTC712704105 PEOPLE S UNITED FINANCIAL 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,876.000 0.0015.730000Local1.000000
15.730000 0.00 0.00Base

0.00
0.00
0.00 29,509.48

29,509.48

ASSET TRANSFER AT MARKET NON CASH USD/DTC713291102 PEPCO HOLDINGS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,477.000 0.0024.220000Local1.000000
24.220000 0.00 0.00Base

0.00
0.00
0.00 35,772.94

35,772.94

ASSET TRANSFER AT MARKET NON CASH USD/DTC713448108 PEPSICO INC 01 Oct 2015COMMON STOCK USD.017 01 Oct 2015

9,172.000 0.0094.300000Local1.000000
94.300000 0.00 0.00Base

0.00
0.00
0.00 864,919.60

864,919.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC714046109 PERKINELMER INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

700.000 0.0045.960000Local1.000000
45.960000 0.00 0.00Base

0.00
0.00
0.00 32,172.00

32,172.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC717081103 PFIZER INC 01 Oct 2015COMMON STOCK USD.05 01 Oct 2015
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39,916.000 0.0031.410000Local1.000000
31.410000 0.00 0.00Base

0.00
0.00
0.00 1,253,761.56

1,253,761.56

ASSET TRANSFER AT MARKET NON CASH USD/DTC718172109 PHILIP MORRIS INTERNATIONAL 01 Oct 2015COMMON STOCK 01 Oct 2015

9,770.000 0.0079.330000Local1.000000
79.330000 0.00 0.00Base

0.00
0.00
0.00 775,054.10

775,054.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC718546104 PHILLIPS 66 01 Oct 2015COMMON STOCK 01 Oct 2015

2,982.000 0.0076.840000Local1.000000
76.840000 0.00 0.00Base

0.00
0.00
0.00 229,136.88

229,136.88

ASSET TRANSFER AT MARKET NON CASH USD/DTC723484101 PINNACLE WEST CAPITAL 01 Oct 2015COMMON STOCK 01 Oct 2015

690.000 0.0064.140000Local1.000000
64.140000 0.00 0.00Base

0.00
0.00
0.00 44,256.60

44,256.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC723787107 PIONEER NATURAL RESOURCES CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

960.000 0.00121.640000Local1.000000
121.640000 0.00 0.00Base

0.00
0.00
0.00 116,774.40

116,774.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC724479100 PITNEY BOWES INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,387.000 0.0019.850000Local1.000000
19.850000 0.00 0.00Base

0.00
0.00
0.00 27,531.95

27,531.95

ASSET TRANSFER AT MARKET NON CASH USD/DTC729251108 PLUM CREEK TIMBER CO 01 Oct 2015REIT USD.01 01 Oct 2015

1,090.000 0.0039.510000Local1.000000
39.510000 0.00 0.00Base

0.00
0.00
0.00 43,065.90

43,065.90

ASSET TRANSFER AT MARKET NON CASH USD/DTC74005P104 PRAXAIR INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,807.000 0.00101.860000Local1.000000
101.860000 0.00 0.00Base

0.00
0.00
0.00 184,061.02

184,061.02

ASSET TRANSFER AT MARKET NON CASH USD/DTC740189105 PRECISION CASTPARTS CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

940.000 0.00229.710000Local1.000000
229.710000 0.00 0.00Base

0.00
0.00
0.00 215,927.40

215,927.40
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ASSET TRANSFER AT MARKET NON CASH USD/DTC74144T108 T ROWE PRICE GROUP INC 01 Oct 2015COMMON STOCK USD.2 01 Oct 2015

1,576.000 0.0069.500000Local1.000000
69.500000 0.00 0.00Base

0.00
0.00
0.00 109,532.00

109,532.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC74251V102 PRINCIPAL FINANCIAL GROUP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,677.000 0.0047.340000Local1.000000
47.340000 0.00 0.00Base

0.00
0.00
0.00 79,389.18

79,389.18

ASSET TRANSFER AT MARKET NON CASH USD/DTC742718109 PROCTER + GAMBLE CO/THE 01 Oct 2015COMMON STOCK 01 Oct 2015

16,811.000 0.0071.940000Local1.000000
71.940000 0.00 0.00Base

0.00
0.00
0.00 1,209,383.34

1,209,383.34

ASSET TRANSFER AT MARKET NON CASH USD/DTC743315103 PROGRESSIVE CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

3,680.000 0.0030.640000Local1.000000
30.640000 0.00 0.00Base

0.00
0.00
0.00 112,755.20

112,755.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC74340W103 PROLOGIS INC 01 Oct 2015REIT USD.01 01 Oct 2015

3,232.000 0.0038.900000Local1.000000
38.900000 0.00 0.00Base

0.00
0.00
0.00 125,724.80

125,724.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC744320102 PRUDENTIAL FINANCIAL INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,843.000 0.0076.210000Local1.000000
76.210000 0.00 0.00Base

0.00
0.00
0.00 216,665.03

216,665.03

ASSET TRANSFER AT MARKET NON CASH USD/DTC744573106 PUBLIC SERVICE ENTERPRISE GP 01 Oct 2015COMMON STOCK 01 Oct 2015

3,132.000 0.0042.160000Local1.000000
42.160000 0.00 0.00Base

0.00
0.00
0.00 132,045.12

132,045.12

ASSET TRANSFER AT MARKET NON CASH USD/DTC74460D109 PUBLIC STORAGE 01 Oct 2015REIT USD.1 01 Oct 2015

920.000 0.00211.630000Local1.000000
211.630000 0.00 0.00Base

0.00
0.00
0.00 194,699.60

194,699.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC745867101 PULTEGROUP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,986.000 0.0018.870000Local1.000000 0.00 0.00 37,475.82
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18.870000 0.00 0.00Base 0.00 37,475.82

ASSET TRANSFER AT MARKET NON CASH USD/DTC74736K101 QORVO INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

880.000 0.0045.050000Local1.000000
45.050000 0.00 0.00Base

0.00
0.00
0.00 39,644.00

39,644.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC747525103 QUALCOMM INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

10,278.000 0.0053.730000Local1.000000
53.730000 0.00 0.00Base

0.00
0.00
0.00 552,236.94

552,236.94

ASSET TRANSFER AT MARKET NON CASH USD/DTC74762E102 QUANTA SERVICES INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

1,576.000 0.0024.210000Local1.000000
24.210000 0.00 0.00Base

0.00
0.00
0.00 38,154.96

38,154.96

ASSET TRANSFER AT MARKET NON CASH USD/DTC74834L100 QUEST DIAGNOSTICS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

920.000 0.0061.470000Local1.000000
61.470000 0.00 0.00Base

0.00
0.00
0.00 56,552.40

56,552.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC751212101 RALPH LAUREN CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

420.000 0.00118.160000Local1.000000
118.160000 0.00 0.00Base

0.00
0.00
0.00 49,627.20

49,627.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC75281A109 RANGE RESOURCES CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,000.000 0.0032.120000Local1.000000
32.120000 0.00 0.00Base

0.00
0.00
0.00 32,120.00

32,120.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC755111507 RAYTHEON COMPANY 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,165.000 0.00109.260000Local1.000000
109.260000 0.00 0.00Base

0.00
0.00
0.00 236,547.90

236,547.90

ASSET TRANSFER AT MARKET NON CASH USD/DTC756109104 REALTY INCOME CORP 01 Oct 2015REIT USD1. 01 Oct 2015

1,497.000 0.0047.390000Local1.000000
47.390000 0.00 0.00Base

0.00
0.00
0.00 70,942.83

70,942.83

ASSET TRANSFER AT MARKET NON CASH USD/DTC756577102 RED HAT INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015
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1,198.000 0.0071.880000Local1.000000
71.880000 0.00 0.00Base

0.00
0.00
0.00 86,112.24

86,112.24

ASSET TRANSFER AT MARKET NON CASH USD/DTC75886F107 REGENERON PHARMACEUTICALS 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

520.000 0.00465.140000Local1.000000
465.140000 0.00 0.00Base

0.00
0.00
0.00 241,872.80

241,872.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC7591EP100 REGIONS FINANCIAL CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

8,324.000 0.009.010000Local1.000000
9.010000 0.00 0.00Base

0.00
0.00
0.00 74,999.24

74,999.24

ASSET TRANSFER AT MARKET NON CASH USD/DTC760759100 REPUBLIC SERVICES INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,477.000 0.0041.200000Local1.000000
41.200000 0.00 0.00Base

0.00
0.00
0.00 60,852.40

60,852.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC761713106 REYNOLDS AMERICAN INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

5,090.000 0.0044.270000Local1.000000
44.270000 0.00 0.00Base

0.00
0.00
0.00 225,334.30

225,334.30

ASSET TRANSFER AT MARKET NON CASH USD/DTC770323103 ROBERT HALF INTL INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

800.000 0.0051.160000Local1.000000
51.160000 0.00 0.00Base

0.00
0.00
0.00 40,928.00

40,928.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC773903109 ROCKWELL AUTOMATION INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,020.000 0.00101.470000Local1.000000
101.470000 0.00 0.00Base

0.00
0.00
0.00 103,499.40

103,499.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC774341101 ROCKWELL COLLINS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,010.000 0.0081.840000Local1.000000
81.840000 0.00 0.00Base

0.00
0.00
0.00 82,658.40

82,658.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC776696106 ROPER TECHNOLOGIES INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

710.000 0.00156.700000Local1.000000
156.700000 0.00 0.00Base

0.00
0.00
0.00 111,257.00

111,257.00
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ASSET TRANSFER AT MARKET NON CASH USD/DTC778296103 ROSS STORES INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,690.000 0.0048.470000Local1.000000
48.470000 0.00 0.00Base

0.00
0.00
0.00 130,384.30

130,384.30

ASSET TRANSFER AT MARKET NON CASH USD/DTC783549108 RYDER SYSTEM INC 01 Oct 2015COMMON STOCK USD.5 01 Oct 2015

300.000 0.0074.040000Local1.000000
74.040000 0.00 0.00Base

0.00
0.00
0.00 22,212.00

22,212.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC78440X101 SL GREEN REALTY CORP 01 Oct 2015REIT USD.01 01 Oct 2015

610.000 0.00108.160000Local1.000000
108.160000 0.00 0.00Base

0.00
0.00
0.00 65,977.60

65,977.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC790849103 ST JUDE MEDICAL INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,837.000 0.0063.090000Local1.000000
63.090000 0.00 0.00Base

0.00
0.00
0.00 115,896.33

115,896.33

ASSET TRANSFER AT MARKET NON CASH USD/DTC79466L302 SALESFORCE.COM INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

3,949.000 0.0069.430000Local1.000000
69.430000 0.00 0.00Base

0.00
0.00
0.00 274,179.07

274,179.07

ASSET TRANSFER AT MARKET NON CASH USD/DTC80004C101 SANDISK CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

1,498.000 0.0054.330000Local1.000000
54.330000 0.00 0.00Base

0.00
0.00
0.00 81,386.34

81,386.34

ASSET TRANSFER AT MARKET NON CASH USD/DTC80589M102 SCANA CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

890.000 0.0056.260000Local1.000000
56.260000 0.00 0.00Base

0.00
0.00
0.00 50,071.40

50,071.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC806407102 HENRY SCHEIN INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

530.000 0.00132.720000Local1.000000
132.720000 0.00 0.00Base

0.00
0.00
0.00 70,341.60

70,341.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC806857108 SCHLUMBERGER LTD 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

7,943.000 0.0068.970000Local1.000000 0.00 0.00 547,828.71

Books Closed Prepared by State StreetPage 468



NHEZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ATLANTA LIFE INV ADVSales Report by Report Date
HERNDON CAPITAL MANAGEMENT LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

68.970000 0.00 0.00Base 0.00 547,828.71

ASSET TRANSFER AT MARKET NON CASH USD/DTC808513105 SCHWAB (CHARLES) CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

7,429.000 0.0028.560000Local1.000000
28.560000 0.00 0.00Base

0.00
0.00
0.00 212,172.24

212,172.24

ASSET TRANSFER AT MARKET NON CASH USD/DTC811065101 SCRIPPS NETWORKS INTER CL A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

600.000 0.0049.190000Local1.000000
49.190000 0.00 0.00Base

0.00
0.00
0.00 29,514.00

29,514.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC81211K100 SEALED AIR CORP 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,308.000 0.0046.880000Local1.000000
46.880000 0.00 0.00Base

0.00
0.00
0.00 61,319.04

61,319.04

ASSET TRANSFER AT MARKET NON CASH USD/DTC816851109 SEMPRA ENERGY 01 Oct 2015COMMON STOCK 01 Oct 2015

1,477.000 0.0096.720000Local1.000000
96.720000 0.00 0.00Base

0.00
0.00
0.00 142,855.44

142,855.44

ASSET TRANSFER AT MARKET NON CASH USD/DTC824348106 SHERWIN WILLIAMS CO/THE 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

510.000 0.00222.780000Local1.000000
222.780000 0.00 0.00Base

0.00
0.00
0.00 113,617.80

113,617.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC826552101 SIGMA ALDRICH 01 Oct 2015COMMON STOCK USD1.0 01 Oct 2015

730.000 0.00138.920000Local1.000000
138.920000 0.00 0.00Base

0.00
0.00
0.00 101,411.60

101,411.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC828806109 SIMON PROPERTY GROUP INC 01 Oct 2015REIT USD.0001 01 Oct 2015

1,935.000 0.00183.720000Local1.000000
183.720000 0.00 0.00Base

0.00
0.00
0.00 355,498.20

355,498.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC83088M102 SKYWORKS SOLUTIONS INC 01 Oct 2015COMMON STOCK USD.25 01 Oct 2015

1,178.000 0.0084.210000Local1.000000
84.210000 0.00 0.00Base

0.00
0.00
0.00 99,199.38

99,199.38

ASSET TRANSFER AT MARKET NON CASH USD/DTC832696405 JM SMUCKER CO/THE 01 Oct 2015COMMON STOCK 01 Oct 2015
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620.000 0.00114.090000Local1.000000
114.090000 0.00 0.00Base

0.00
0.00
0.00 70,735.80

70,735.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC833034101 SNAP ON INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

420.000 0.00150.940000Local1.000000
150.940000 0.00 0.00Base

0.00
0.00
0.00 63,394.80

63,394.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC842587107 SOUTHERN CO/THE 01 Oct 2015COMMON STOCK USD5. 01 Oct 2015

5,610.000 0.0044.700000Local1.000000
44.700000 0.00 0.00Base

0.00
0.00
0.00 250,767.00

250,767.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC844741108 SOUTHWEST AIRLINES CO 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

4,198.000 0.0038.040000Local1.000000
38.040000 0.00 0.00Base

0.00
0.00
0.00 159,691.92

159,691.92

ASSET TRANSFER AT MARKET NON CASH USD/DTC845467109 SOUTHWESTERN ENERGY CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,444.000 0.0012.690000Local1.000000
12.690000 0.00 0.00Base

0.00
0.00
0.00 31,014.36

31,014.36

ASSET TRANSFER AT MARKET NON CASH USD/DTC847560109 SPECTRA ENERGY CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

4,028.000 0.0026.270000Local1.000000
26.270000 0.00 0.00Base

0.00
0.00
0.00 105,815.56

105,815.56

ASSET TRANSFER AT MARKET NON CASH USD/DTC854502101 STANLEY BLACK + DECKER INC 01 Oct 2015COMMON STOCK USD2.5 01 Oct 2015

1,198.000 0.0096.980000Local1.000000
96.980000 0.00 0.00Base

0.00
0.00
0.00 116,182.04

116,182.04

ASSET TRANSFER AT MARKET NON CASH USD/DTC855030102 STAPLES INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

4,596.000 0.0011.730000Local1.000000
11.730000 0.00 0.00Base

0.00
0.00
0.00 53,911.08

53,911.08

ASSET TRANSFER AT MARKET NON CASH USD/DTC855244109 STARBUCKS CORP 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

9,532.000 0.0056.840000Local1.000000
56.840000 0.00 0.00Base

0.00
0.00
0.00 541,798.88

541,798.88
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ASSET TRANSFER AT MARKET NON CASH USD/DTC85590A401 STARWOOD HOTELS + RESORTS 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,100.000 0.0066.480000Local1.000000
66.480000 0.00 0.00Base

0.00
0.00
0.00 73,128.00

73,128.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC857477103 STATE STREET CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

2,553.000 0.0067.210000Local1.000000
67.210000 0.00 0.00Base

0.00
0.00
0.00 171,587.13

171,587.13

ASSET TRANSFER AT MARKET NON CASH USD/DTC858912108 STERICYCLE INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

520.000 0.00139.310000Local1.000000
139.310000 0.00 0.00Base

0.00
0.00
0.00 72,441.20

72,441.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC863667101 STRYKER CORP 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

2,025.000 0.0094.100000Local1.000000
94.100000 0.00 0.00Base

0.00
0.00
0.00 190,552.50

190,552.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC867914103 SUNTRUST BANKS INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

3,220.000 0.0038.240000Local1.000000
38.240000 0.00 0.00Base

0.00
0.00
0.00 123,132.80

123,132.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC871503108 SYMANTEC CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

4,168.000 0.0019.470000Local1.000000
19.470000 0.00 0.00Base

0.00
0.00
0.00 81,150.96

81,150.96

ASSET TRANSFER AT MARKET NON CASH USD/DTC871829107 SYSCO CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

3,689.000 0.0038.970000Local1.000000
38.970000 0.00 0.00Base

0.00
0.00
0.00 143,760.33

143,760.33

ASSET TRANSFER AT MARKET NON CASH USD/DTC872375100 TECO ENERGY INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

1,407.000 0.0026.260000Local1.000000
26.260000 0.00 0.00Base

0.00
0.00
0.00 36,947.82

36,947.82

ASSET TRANSFER AT MARKET NON CASH USD/DTC872540109 TJX COMPANIES INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

4,520.000 0.0071.420000Local1.000000 0.00 0.00 322,818.40
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71.420000 0.00 0.00Base 0.00 322,818.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC87612E106 TARGET CORP 01 Oct 2015COMMON STOCK USD.083 01 Oct 2015

4,187.000 0.0078.660000Local1.000000
78.660000 0.00 0.00Base

0.00
0.00
0.00 329,349.42

329,349.42

ASSET TRANSFER AT MARKET NON CASH USD/DTC87901J105 TEGNA INC 01 Oct 2015COMMON STOCK USD1.0 01 Oct 2015

1,298.000 0.0022.390000Local1.000000
22.390000 0.00 0.00Base

0.00
0.00
0.00 29,062.22

29,062.22

ASSET TRANSFER AT MARKET NON CASH USD/DTC88033G407 TENET HEALTHCARE CORP 01 Oct 2015COMMON STOCK USD.05 01 Oct 2015

630.000 0.0036.920000Local1.000000
36.920000 0.00 0.00Base

0.00
0.00
0.00 23,259.60

23,259.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC88076W103 TERADATA CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

890.000 0.0028.960000Local1.000000
28.960000 0.00 0.00Base

0.00
0.00
0.00 25,774.40

25,774.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC881609101 TESORO CORP 01 Oct 2015COMMON STOCK USD.167 01 Oct 2015

780.000 0.0097.240000Local1.000000
97.240000 0.00 0.00Base

0.00
0.00
0.00 75,847.20

75,847.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC882508104 TEXAS INSTRUMENTS INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

6,521.000 0.0049.520000Local1.000000
49.520000 0.00 0.00Base

0.00
0.00
0.00 322,919.92

322,919.92

ASSET TRANSFER AT MARKET NON CASH USD/DTC883203101 TEXTRON INC 01 Oct 2015COMMON STOCK USD.125 01 Oct 2015

1,896.000 0.0037.640000Local1.000000
37.640000 0.00 0.00Base

0.00
0.00
0.00 71,365.44

71,365.44

ASSET TRANSFER AT MARKET NON CASH USD/DTC883556102 THERMO FISHER SCIENTIFIC INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

2,523.000 0.00122.280000Local1.000000
122.280000 0.00 0.00Base

0.00
0.00
0.00 308,512.44

308,512.44

ASSET TRANSFER AT MARKET NON CASH USD/DTC88579Y101 3M CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015
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4,358.000 0.00141.770000Local1.000000
141.770000 0.00 0.00Base

0.00
0.00
0.00 617,833.66

617,833.66

ASSET TRANSFER AT MARKET NON CASH USD/DTC886547108 TIFFANY + CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

910.000 0.0077.220000Local1.000000
77.220000 0.00 0.00Base

0.00
0.00
0.00 70,270.20

70,270.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC887317303 TIME WARNER INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

5,165.000 0.0068.750000Local1.000000
68.750000 0.00 0.00Base

0.00
0.00
0.00 355,093.75

355,093.75

ASSET TRANSFER AT MARKET NON CASH USD/DTC88732J207 TIME WARNER CABLE 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,787.000 0.00179.370000Local1.000000
179.370000 0.00 0.00Base

0.00
0.00
0.00 320,534.19

320,534.19

ASSET TRANSFER AT MARKET NON CASH USD/DTC891027104 TORCHMARK CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

790.000 0.0056.400000Local1.000000
56.400000 0.00 0.00Base

0.00
0.00
0.00 44,556.00

44,556.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC891906109 TOTAL SYSTEM SERVICES INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,000.000 0.0045.430000Local1.000000
45.430000 0.00 0.00Base

0.00
0.00
0.00 45,430.00

45,430.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC892356106 TRACTOR SUPPLY COMPANY 01 Oct 2015COMMON STOCK USD.008 01 Oct 2015

880.000 0.0084.320000Local1.000000
84.320000 0.00 0.00Base

0.00
0.00
0.00 74,201.60

74,201.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC89417E109 TRAVELERS COS INC/THE 01 Oct 2015COMMON STOCK 01 Oct 2015

1,976.000 0.0099.530000Local1.000000
99.530000 0.00 0.00Base

0.00
0.00
0.00 196,671.28

196,671.28

ASSET TRANSFER AT MARKET NON CASH USD/DTC896945201 TRIPADVISOR INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

810.000 0.0063.020000Local1.000000
63.020000 0.00 0.00Base

0.00
0.00
0.00 51,046.20

51,046.20
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ASSET TRANSFER AT MARKET NON CASH USD/DTC90130A101 TWENTY FIRST CENTURY FOX A 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

7,738.000 0.0026.980000Local1.000000
26.980000 0.00 0.00Base

0.00
0.00
0.00 208,771.24

208,771.24

ASSET TRANSFER AT MARKET NON CASH USD/DTC90130A200 TWENTY FIRST CENTURY FOX   B 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,713.000 0.0027.070000Local1.000000
27.070000 0.00 0.00Base

0.00
0.00
0.00 73,440.91

73,440.91

ASSET TRANSFER AT MARKET NON CASH USD/DTC902494103 TYSON FOODS INC CL A 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,876.000 0.0043.100000Local1.000000
43.100000 0.00 0.00Base

0.00
0.00
0.00 80,855.60

80,855.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC902973304 US BANCORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

10,237.000 0.0041.010000Local1.000000
41.010000 0.00 0.00Base

0.00
0.00
0.00 419,819.37

419,819.37

ASSET TRANSFER AT MARKET NON CASH USD/DTC904311107 UNDER ARMOUR INC CLASS A 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

1,120.000 0.0096.780000Local1.000000
96.780000 0.00 0.00Base

0.00
0.00
0.00 108,393.60

108,393.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC907818108 UNION PACIFIC CORP 01 Oct 2015COMMON STOCK USD2.5 01 Oct 2015

5,464.000 0.0088.410000Local1.000000
88.410000 0.00 0.00Base

0.00
0.00
0.00 483,072.24

483,072.24

ASSET TRANSFER AT MARKET NON CASH USD/DTC910047109 UNITED CONTINENTAL HOLDINGS 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,434.000 0.0053.050000Local1.000000
53.050000 0.00 0.00Base

0.00
0.00
0.00 129,123.70

129,123.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC911312106 UNITED PARCEL SERVICE CL B 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

4,340.000 0.0098.690000Local1.000000
98.690000 0.00 0.00Base

0.00
0.00
0.00 428,314.60

428,314.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC911363109 UNITED RENTALS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

790.000 0.0060.050000Local1.000000 0.00 0.00 47,439.50
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60.050000 0.00 0.00Base 0.00 47,439.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC91324P102 UNITEDHEALTH GROUP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

6,270.000 0.00116.010000Local1.000000
116.010000 0.00 0.00Base

0.00
0.00
0.00 727,382.70

727,382.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC913903100 UNIVERSAL HEALTH SERVICES B 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

580.000 0.00124.810000Local1.000000
124.810000 0.00 0.00Base

0.00
0.00
0.00 72,389.80

72,389.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC91529Y106 UNUM GROUP 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,467.000 0.0032.080000Local1.000000
32.080000 0.00 0.00Base

0.00
0.00
0.00 47,061.36

47,061.36

ASSET TRANSFER AT MARKET NON CASH USD/DTC917047102 URBAN OUTFITTERS INC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

700.000 0.0029.380000Local1.000000
29.380000 0.00 0.00Base

0.00
0.00
0.00 20,566.00

20,566.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC918204108 VF CORP 01 Oct 2015COMMON STOCK 01 Oct 2015

2,093.000 0.0068.210000Local1.000000
68.210000 0.00 0.00Base

0.00
0.00
0.00 142,763.53

142,763.53

ASSET TRANSFER AT MARKET NON CASH USD/DTC91913Y100 VALERO ENERGY CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,150.000 0.0060.100000Local1.000000
60.100000 0.00 0.00Base

0.00
0.00
0.00 189,315.00

189,315.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92220P105 VARIAN MEDICAL SYSTEMS INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

700.000 0.0073.780000Local1.000000
73.780000 0.00 0.00Base

0.00
0.00
0.00 51,646.00

51,646.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92276F100 VENTAS INC 01 Oct 2015REIT USD.25 01 Oct 2015

2,085.000 0.0056.060000Local1.000000
56.060000 0.00 0.00Base

0.00
0.00
0.00 116,885.10

116,885.10

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343E102 VERISIGN INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015
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700.000 0.0070.560000Local1.000000
70.560000 0.00 0.00Base

0.00
0.00
0.00 49,392.00

49,392.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92343V104 VERIZON COMMUNICATIONS INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

25,606.000 0.0043.510000Local1.000000
43.510000 0.00 0.00Base

0.00
0.00
0.00 1,114,117.06

1,114,117.06

ASSET TRANSFER AT MARKET NON CASH USD/DTC92532F100 VERTEX PHARMACEUTICALS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,670.000 0.00104.140000Local1.000000
104.140000 0.00 0.00Base

0.00
0.00
0.00 173,913.80

173,913.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC92553P201 VIACOM INC CLASS B 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

2,295.000 0.0043.150000Local1.000000
43.150000 0.00 0.00Base

0.00
0.00
0.00 99,029.25

99,029.25

ASSET TRANSFER AT MARKET NON CASH USD/DTC92826C839 VISA INC CLASS A SHARES 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

12,283.000 0.0069.660000Local1.000000
69.660000 0.00 0.00Base

0.00
0.00
0.00 855,633.78

855,633.78

ASSET TRANSFER AT MARKET NON CASH USD/DTC929042109 VORNADO REALTY TRUST 01 Oct 2015REIT USD.04 01 Oct 2015

1,090.000 0.0090.420000Local1.000000
90.420000 0.00 0.00Base

0.00
0.00
0.00 98,557.80

98,557.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC929160109 VULCAN MATERIALS CO 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

900.000 0.0089.200000Local1.000000
89.200000 0.00 0.00Base

0.00
0.00
0.00 80,280.00

80,280.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC92939U106 WEC ENERGY GROUP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,870.000 0.0052.220000Local1.000000
52.220000 0.00 0.00Base

0.00
0.00
0.00 97,651.40

97,651.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC931142103 WAL MART STORES INC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

9,969.000 0.0064.840000Local1.000000
64.840000 0.00 0.00Base

0.00
0.00
0.00 646,389.96

646,389.96
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ASSET TRANSFER AT MARKET NON CASH USD/DTC931427108 WALGREENS BOOTS ALLIANCE INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

5,515.000 0.0083.100000Local1.000000
83.100000 0.00 0.00Base

0.00
0.00
0.00 458,296.50

458,296.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC94106L109 WASTE MANAGEMENT INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

2,663.000 0.0049.810000Local1.000000
49.810000 0.00 0.00Base

0.00
0.00
0.00 132,644.03

132,644.03

ASSET TRANSFER AT MARKET NON CASH USD/DTC941848103 WATERS CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

520.000 0.00118.210000Local1.000000
118.210000 0.00 0.00Base

0.00
0.00
0.00 61,469.20

61,469.20

ASSET TRANSFER AT MARKET NON CASH USD/DTC949746101 WELLS FARGO + CO 01 Oct 2015COMMON STOCK USD1.66 01 Oct 2015

28,933.000 0.0051.350000Local1.000000
51.350000 0.00 0.00Base

0.00
0.00
0.00 1,485,709.55

1,485,709.55

ASSET TRANSFER AT MARKET NON CASH USD/DTC95040Q104 WELLTOWER INC 01 Oct 2015REIT USD1.0 01 Oct 2015

2,204.000 0.0067.720000Local1.000000
67.720000 0.00 0.00Base

0.00
0.00
0.00 149,254.88

149,254.88

ASSET TRANSFER AT MARKET NON CASH USD/DTC958102105 WESTERN DIGITAL CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,620.000 0.0079.440000Local1.000000
79.440000 0.00 0.00Base

0.00
0.00
0.00 128,692.80

128,692.80

ASSET TRANSFER AT MARKET NON CASH USD/DTC959802109 WESTERN UNION CO 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,210.000 0.0018.360000Local1.000000
18.360000 0.00 0.00Base

0.00
0.00
0.00 58,935.60

58,935.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC96145D105 WESTROCK CO 01 Oct 2015COMMON STOCK 01 Oct 2015

1,606.000 0.0051.440000Local1.000000
51.440000 0.00 0.00Base

0.00
0.00
0.00 82,612.64

82,612.64

ASSET TRANSFER AT MARKET NON CASH USD/DTC962166104 WEYERHAEUSER CO 01 Oct 2015REIT USD1.25 01 Oct 2015

3,191.000 0.0027.340000Local1.000000 0.00 0.00 87,241.94
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27.340000 0.00 0.00Base 0.00 87,241.94

ASSET TRANSFER AT MARKET NON CASH USD/DTC963320106 WHIRLPOOL CORP 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

490.000 0.00147.260000Local1.000000
147.260000 0.00 0.00Base

0.00
0.00
0.00 72,157.40

72,157.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC966837106 WHOLE FOODS MARKET INC 01 Oct 2015COMMON STOCK 01 Oct 2015

2,204.000 0.0031.650000Local1.000000
31.650000 0.00 0.00Base

0.00
0.00
0.00 69,756.60

69,756.60

ASSET TRANSFER AT MARKET NON CASH USD/DTC969457100 WILLIAMS COS INC 01 Oct 2015COMMON STOCK USD1. 01 Oct 2015

4,314.000 0.0036.850000Local1.000000
36.850000 0.00 0.00Base

0.00
0.00
0.00 158,970.90

158,970.90

ASSET TRANSFER AT MARKET NON CASH USD/DTC98310W108 WYNDHAM WORLDWIDE CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

800.000 0.0071.900000Local1.000000
71.900000 0.00 0.00Base

0.00
0.00
0.00 57,520.00

57,520.00

ASSET TRANSFER AT MARKET NON CASH USD/DTC983134107 WYNN RESORTS LTD 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

620.000 0.0053.120000Local1.000000
53.120000 0.00 0.00Base

0.00
0.00
0.00 32,934.40

32,934.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC98389B100 XCEL ENERGY INC 01 Oct 2015COMMON STOCK USD2.5 01 Oct 2015

3,141.000 0.0035.410000Local1.000000
35.410000 0.00 0.00Base

0.00
0.00
0.00 111,222.81

111,222.81

ASSET TRANSFER AT MARKET NON CASH USD/DTC983919101 XILINX INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,696.000 0.0042.400000Local1.000000
42.400000 0.00 0.00Base

0.00
0.00
0.00 71,910.40

71,910.40

ASSET TRANSFER AT MARKET NON CASH USD/DTC984121103 XEROX CORP 01 Oct 2015COMMON STOCK USD1.0 01 Oct 2015

6,590.000 0.009.730000Local1.000000
9.730000 0.00 0.00Base

0.00
0.00
0.00 64,120.70

64,120.70

ASSET TRANSFER AT MARKET NON CASH USD/DTC98419M100 XYLEM INC 01 Oct 2015COMMON STOCK 01 Oct 2015
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1,298.000 0.0032.850000Local1.000000
32.850000 0.00 0.00Base

0.00
0.00
0.00 42,639.30

42,639.30

ASSET TRANSFER AT MARKET NON CASH USD/DTC984332106 YAHOO  INC 01 Oct 2015COMMON STOCK USD.001 01 Oct 2015

5,624.000 0.0028.910000Local1.000000
28.910000 0.00 0.00Base

0.00
0.00
0.00 162,589.84

162,589.84

ASSET TRANSFER AT MARKET NON CASH USD/DTC988498101 YUM  BRANDS INC 01 Oct 2015COMMON STOCK 01 Oct 2015

2,690.000 0.0079.950000Local1.000000
79.950000 0.00 0.00Base

0.00
0.00
0.00 215,065.50

215,065.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC98956P102 ZIMMER BIOMET HOLDINGS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,110.000 0.0093.930000Local1.000000
93.930000 0.00 0.00Base

0.00
0.00
0.00 104,262.30

104,262.30

ASSET TRANSFER AT MARKET NON CASH USD/DTC989701107 ZIONS BANCORPORATION 01 Oct 2015COMMON STOCK 01 Oct 2015

1,178.000 0.0027.540000Local1.000000
27.540000 0.00 0.00Base

0.00
0.00
0.00 32,442.12

32,442.12

ASSET TRANSFER AT MARKET NON CASH USD/DTC98978V103 ZOETIS INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,171.000 0.0041.180000Local1.000000
41.180000 0.00 0.00Base

0.00
0.00
0.00 130,581.78

130,581.78

ASSET TRANSFER AT MARKET NON CASH USD/DTCG0176J109 ALLEGION PLC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

710.000 0.0057.660000Local1.000000
57.660000 0.00 0.00Base

0.00
0.00
0.00 40,938.60

40,938.60

ASSET TRANSFER AT MARKET NON CASH USD/DTCG0177J108 ALLERGAN PLC 01 Oct 2015COMMON STOCK USD.003 01 Oct 2015

2,594.000 0.00271.810000Local1.000000
271.810000 0.00 0.00Base

0.00
0.00
0.00 705,075.14

705,075.14

ASSET TRANSFER AT MARKET NON CASH USD/DTCG0408V102 AON PLC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,777.000 0.0088.610000Local1.000000
88.610000 0.00 0.00Base

0.00
0.00
0.00 157,459.97

157,459.97
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ASSET TRANSFER AT MARKET NON CASH USD/DTCG1151C101 ACCENTURE PLC CL A 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

4,030.000 0.0098.260000Local1.000000
98.260000 0.00 0.00Base

0.00
0.00
0.00 395,987.80

395,987.80

ASSET TRANSFER AT MARKET NON CASH USD/DTCG27823106 DELPHI AUTOMOTIVE PLC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,885.000 0.0076.040000Local1.000000
76.040000 0.00 0.00Base

0.00
0.00
0.00 143,335.40

143,335.40

ASSET TRANSFER AT MARKET NON CASH USD/DTCG29183103 EATON CORP PLC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

3,311.000 0.0051.300000Local1.000000
51.300000 0.00 0.00Base

0.00
0.00
0.00 169,854.30

169,854.30

ASSET TRANSFER AT MARKET NON CASH USD/DTCG30401106 ENDO INTERNATIONAL PLC 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

1,368.000 0.0069.280000Local1.000000
69.280000 0.00 0.00Base

0.00
0.00
0.00 94,775.04

94,775.04

ASSET TRANSFER AT MARKET NON CASH USD/DTCG3157S106 ENSCO PLC CL A 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

1,617.000 0.0014.080000Local1.000000
14.080000 0.00 0.00Base

0.00
0.00
0.00 22,767.36

22,767.36

ASSET TRANSFER AT MARKET NON CASH USD/DTCG491BT108 INVESCO LTD 01 Oct 2015COMMON STOCK USD.2 01 Oct 2015

2,584.000 0.0031.230000Local1.000000
31.230000 0.00 0.00Base

0.00
0.00
0.00 80,698.32

80,698.32

ASSET TRANSFER AT MARKET NON CASH USD/DTCG5785G107 MALLINCKRODT PLC 01 Oct 2015COMMON STOCK USD.2 01 Oct 2015

720.000 0.0063.940000Local1.000000
63.940000 0.00 0.00Base

0.00
0.00
0.00 46,036.80

46,036.80

ASSET TRANSFER AT MARKET NON CASH USD/DTCG5960L103 MEDTRONIC PLC 01 Oct 2015COMMON STOCK USD.1 01 Oct 2015

9,222.000 0.0066.940000Local1.000000
66.940000 0.00 0.00Base

0.00
0.00
0.00 617,320.68

617,320.68

ASSET TRANSFER AT MARKET NON CASH USD/DTCG60754101 MICHAEL KORS HOLDINGS LTD 01 Oct 2015COMMON STOCK 01 Oct 2015

1,507.000 0.0042.240000Local1.000000 0.00 0.00 63,655.68
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42.240000 0.00 0.00Base 0.00 63,655.68

ASSET TRANSFER AT MARKET NON CASH USD/DTCG6518L108 NIELSEN HOLDINGS PLC 01 Oct 2015COMMON STOCK EUR.07 01 Oct 2015

2,315.000 0.0044.470000Local1.000000
44.470000 0.00 0.00Base

0.00
0.00
0.00 102,948.05

102,948.05

ASSET TRANSFER AT MARKET NON CASH USD/DTCG7945M107 SEAGATE TECHNOLOGY 01 Oct 2015COMMON STOCK USD.000 01 Oct 2015

2,254.000 0.0044.800000Local1.000000
44.800000 0.00 0.00Base

0.00
0.00
0.00 100,979.20

100,979.20

ASSET TRANSFER AT MARKET NON CASH USD/DTCG7S00T104 PENTAIR PLC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,368.000 0.0051.040000Local1.000000
51.040000 0.00 0.00Base

0.00
0.00
0.00 69,822.72

69,822.72

ASSET TRANSFER AT MARKET NON CASH USD/DTCG81276100 SIGNET JEWELERS LTD 01 Oct 2015COMMON STOCK USD.18 01 Oct 2015

580.000 0.00136.130000Local1.000000
136.130000 0.00 0.00Base

0.00
0.00
0.00 78,955.40

78,955.40

ASSET TRANSFER AT MARKET NON CASH USD/DTCG91442106 TYCO INTERNATIONAL PLC 01 Oct 2015COMMON STOCK CHF.5 01 Oct 2015

2,572.000 0.0033.460000Local1.000000
33.460000 0.00 0.00Base

0.00
0.00
0.00 86,059.12

86,059.12

ASSET TRANSFER AT MARKET NON CASH USD/DTCG97822103 PERRIGO CO PLC 01 Oct 2015COMMON STOCK NPV 01 Oct 2015

970.000 0.00157.270000Local1.000000
157.270000 0.00 0.00Base

0.00
0.00
0.00 152,551.90

152,551.90

ASSET TRANSFER AT MARKET NON CASH USD/DTCG98290102 XL GROUP PLC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,886.000 0.0036.320000Local1.000000
36.320000 0.00 0.00Base

0.00
0.00
0.00 68,499.52

68,499.52

ASSET TRANSFER AT MARKET NON CASH USD/DTCH0023R105 CHUBB LTD 01 Oct 2015COMMON STOCK CHF24.7 01 Oct 2015

2,025.000 0.00103.400000Local1.000000
103.400000 0.00 0.00Base

0.00
0.00
0.00 209,385.00

209,385.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCH2906T109 GARMIN LTD 01 Oct 2015COMMON STOCK CHF10. 01 Oct 2015
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NHEZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ATLANTA LIFE INV ADVSales Report by Report Date
HERNDON CAPITAL MANAGEMENT LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

800.000 0.0035.880000Local1.000000
35.880000 0.00 0.00Base

0.00
0.00
0.00 28,704.00

28,704.00

ASSET TRANSFER AT MARKET NON CASH USD/DTCH8817H100 TRANSOCEAN LTD 01 Oct 2015COMMON STOCK CHF.1 01 Oct 2015

2,265.000 0.0012.920000Local1.000000
12.920000 0.00 0.00Base

0.00
0.00
0.00 29,263.80

29,263.80

ASSET TRANSFER AT MARKET NON CASH USD/DTCN53745100 LYONDELLBASELL INDU CL A 01 Oct 2015COMMON STOCK EUR.04 01 Oct 2015

2,480.000 0.0083.360000Local1.000000
83.360000 0.00 0.00Base

0.00
0.00
0.00 206,732.80

206,732.80

ASSET TRANSFER AT MARKET NON CASH USD/DTCN59465109 MYLAN NV 01 Oct 2015COMMON STOCK EUR.01 01 Oct 2015

2,720.000 0.0040.260000Local1.000000
40.260000 0.00 0.00Base

0.00
0.00
0.00 109,507.20

109,507.20

ASSET TRANSFER AT MARKET NON CASH USD/DTCV7780T103 ROYAL CARIBBEAN CRUISES LTD 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

1,110.000 0.0089.090000Local1.000000
89.090000 0.00 0.00Base

0.00
0.00
0.00 98,889.90

98,889.90

ASSET TRANSFER AT MARKET NON CASH USD/DTCY0486S104 AVAGO TECHNOLOGIES LTD 01 Oct 2015COMMON STOCK 01 Oct 2015

1,606.000 0.00125.010000Local1.000000
125.010000 0.00 0.00Base

0.00
0.00
0.00 200,766.06

200,766.06

0.001,906,144.000 Local
0.00Base

0.00
0.00

0.00
0.00

107,054,132.82
107,054,132.82

US DOLLAR Total

EQUITY  Total
1,906,144.000

Base 0.00 0.00 0.00 107,054,132.82

108,763,629.640.000.000.00

3,615,640.820

SALES Total

Base
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NHFG
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - WESTERN ASSET MGMTPurchase and Sales by Report Date
WESTERN ASSET MGMT CO

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 483



NHFJ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - LM CAPTIAL GROUP LLCPurchase Report by Report Date
LM CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

188,625.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 188,625.45

188,625.45

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Oct 20150.193% 31 Dec 2030 13 Oct 2015

STIF FUND

184,450.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 184,450.00

184,450.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Oct 20150.194% 31 Dec 2030 15 Oct 2015

STIF FUND

397,933.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 397,933.27

397,933.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20150.182% 31 Dec 2030 26 Oct 2015

STIF FUND

1,619,457.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,619,457.61

1,619,457.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.180% 31 Dec 2030 27 Oct 2015

STIF FUND

4,536,240.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,536,240.77

4,536,240.77

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Oct 20150.185% 31 Dec 2030 29 Oct 2015

STIF FUND

771.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 771.58

771.58

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.188% 31 Dec 2030 02 Nov 2015

STIF FUND

279,258.560 0.00100.000000Local1.000000 0.00 0.00 279,258.56
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NHFJ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - LM CAPTIAL GROUP LLCPurchase Report by Report Date
LM CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 279,258.56

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Nov 20150.184% 31 Dec 2030 10 Nov 2015

STIF FUND

92,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 92,500.00

92,500.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Nov 20150.193% 31 Dec 2030 16 Nov 2015

STIF FUND

1,434,612.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,434,612.40

1,434,612.40

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Nov 20150.183% 31 Dec 2030 25 Nov 2015

STIF FUND

1,667,290.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,667,290.47

1,667,290.47

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

245,547.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 245,547.13

245,547.13

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.223% 31 Dec 2030 14 Dec 2015

STIF FUND

32,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 32,500.00

32,500.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.285% 31 Dec 2030 28 Dec 2015

STIF FUND

1,655,381.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,655,381.04

1,655,381.04
86199E9B7 Total

0.00 0.000.00 12,334,568.2812,334,568.280 Local

0.00 0.00 0.00 12,334,568.28Base
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NHFJ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - LM CAPTIAL GROUP LLCPurchase Report by Report Date
LM CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.0012,334,568.280 Local
0.00Base

0.00
0.00

0.00
0.00

12,334,568.28
12,334,568.28

US DOLLAR Total

CASH EQUIVALENTS  Total
12,334,568.280

Base 0.00 0.00 0.00 12,334,568.28

FIXED INCOME
US DOLLAR

PERSHING LLC USD/FED3138YXKM6 FNMA POOL AZ5699 08 Oct 20153.5%   01 Aug 2045 14 Oct 2015

3,877,614.470 4,900.87104.484375Local
3,900,000.000

1.000000
104.484375 4,900.87 0.00Base

0.00
0.00
0.00 4,051,501.24

4,051,501.24

EXCHANGE OFFER USD/DTC36164NFH3 GE CAPITAL INTL FUNDING 02 Oct 20154.418%   15 Nov 2035 26 Oct 2015

4,282,000.000 0.00102.742699Local1.000000
102.742699 0.00 0.00Base

0.00
0.00
0.00 4,399,442.41

4,399,442.41

EXCHANGE OFFER USD/DTC02 Oct 2015 26 Oct 2015

1,646,000.000 0.00102.742699Local1.000000
102.742699 0.00 0.00Base

0.00
0.00
0.00 1,691,144.84

1,691,144.84
36164NFH3 Total

0.00 0.000.00 6,090,587.255,928,000.000 Local

0.00 0.00 0.00 6,090,587.25Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/FED912810QN1 US TREASURY N/B 14 Dec 20154.75%   15 Feb 2041 15 Dec 2015

900,000.000 14,172.55134.375000Local1.000000
134.375000 14,172.55 0.00Base

0.00
0.00
0.00 1,209,375.00

1,209,375.00

CABRERA CAPITAL MARKETS USD/FED912828UN8 US TREASURY N/B 25 Nov 20152%   15 Feb 2023 30 Nov 2015

4,000,000.000 23,260.8799.953125Local1.000000
99.953125 23,260.87 0.00Base

0.00
0.00
0.00 3,998,125.00

3,998,125.00
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NHFJ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - LM CAPTIAL GROUP LLCPurchase Report by Report Date
LM CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MORGAN STANLEY CO INCORPORATED USD/DTC929903AM4 WACHOVIA CORP 27 Oct 20155.5%   01 Aug 2035 30 Oct 2015

3,500,000.000 47,590.28114.401000Local1.000000
114.401000 47,590.28 0.00Base

0.00
0.00
0.00 4,004,035.00

4,004,035.00

89,924.5718,205,614.470 Local
89,924.573,900,000.000 Base

0.00
0.00

0.00
0.00

19,353,623.49
19,353,623.49

US DOLLAR Total

FIXED INCOME  Total
18,205,614.470

3,900,000.000 Base 89,924.57 0.00 0.00 19,353,623.49

31,688,191.770.000.0089,924.57

30,540,182.750

3,900,000.000

PURCHASE Total

Base
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NHFJ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - LM CAPTIAL GROUP LLCSales Report by Report Date
LM CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Oct 20150.163% 31 Dec 2030 14 Oct 2015

STIF FUND

4,056,402.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,056,402.11

4,056,402.11

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Oct 20150.176% 31 Dec 2030 22 Oct 2015

STIF FUND

114,339.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 114,339.81

114,339.81

STATE STREET BANK AND TRUST USD/CSW30 Oct 201531 Dec 2030 30 Oct 2015

STIF FUND

4,051,625.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,051,625.28

4,051,625.28

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20150.180% 31 Dec 2030 30 Nov 2015

STIF FUND

3,986,292.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,986,292.87

3,986,292.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Dec 20150.193% 31 Dec 2030 15 Dec 2015

STIF FUND

668,002.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 668,002.62

668,002.62
86199E9B7 Total

0.00 0.000.00 12,876,662.6912,876,662.690 Local

0.00 0.00 0.00 12,876,662.69Base

0.0012,876,662.690 Local
0.00Base

0.00
0.00

0.00
0.00

12,876,662.69
12,876,662.69

US DOLLAR Total
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NHFJ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - LM CAPTIAL GROUP LLCSales Report by Report Date
LM CAPITAL MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS  Total
12,876,662.690

Base 0.00 0.00 0.00 12,876,662.69

FIXED INCOME
US DOLLAR

EXCHANGE OFFER USD/DTC36962GXZ2 GENERAL ELEC CAP CORP 02 Oct 20156.75%   15 Mar 2032 26 Oct 2015

4,282,000.000 32,917.88142.236974Local1.000000
142.236974 32,917.88 0.00Base

0.00
0.00
0.00 6,090,587.25

6,090,587.25

CANTOR FITZGERALD & CO / CASTLEOAK USD/FED912828JR2 US TREASURY N/B 26 Oct 20153.75%   15 Nov 2018 27 Oct 2015

4,000,000.000 67,255.43108.445312Local1.000000
108.445312 67,255.43 0.00Base

0.00
0.00
0.00 4,337,812.48

4,337,812.48

100,173.318,282,000.000 Local
100,173.31Base

0.00
0.00

0.00
0.00

10,428,399.73
10,428,399.73

US DOLLAR Total

FIXED INCOME  Total
8,282,000.000

Base 100,173.31 0.00 0.00 10,428,399.73

23,305,062.420.000.00100,173.31

21,158,662.690

SALES Total

Base
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NHFL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI -  COMMINGLED MBS ACCTSales Report by Report Date
ISBI COMMINGLED MBS ACCOUNT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

REDEMPTION USD/OTH903999969 ULLICO J FOR JOBS 01 Sep 2015 01 Sep 2015

2.760 0.0013,387.068840Local1.000000
13,387.068840 0.00 0.00Base

0.00
0.00
0.00 36,948.31

36,948.31

REDEMPTION USD/OTH01 Oct 2015 01 Oct 2015

2.758 0.0013,430.308194Local1.000000
13,430.308194 0.00 0.00Base

0.00
0.00
0.00 37,040.79

37,040.79

REDEMPTION USD/OTH01 Dec 2015 01 Dec 2015

3,920.334 0.0013,464.592246Local1.000000
13,464.592246 0.00 0.00Base

0.00
0.00
0.00 52,785,698.78

52,785,698.78

REDEMPTION USD/OTH01 Nov 2015 01 Nov 2015

2.756 0.0013,466.959361Local1.000000
13,466.959361 0.00 0.00Base

0.00
0.00
0.00 37,114.94

37,114.94

STATE STREET BANK AND TRUST USD/CSW15 Dec 2015 15 Dec 2015

977.328 0.0013,568.910836Local1.000000
13,568.910836 0.00 0.00Base

0.00
0.00
0.00 13,261,276.49

13,261,276.49
903999969 Total

0.00 0.000.00 66,158,079.314,905.936 Local

0.00 0.00 0.00 66,158,079.31Base

0.004,905.936 Local
0.00Base

0.00
0.00

0.00
0.00

66,158,079.31
66,158,079.31

US DOLLAR Total

EQUITY  Total
4,905.936

Base 0.00 0.00 0.00 66,158,079.31
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NHFL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI -  COMMINGLED MBS ACCTSales Report by Report Date
ISBI COMMINGLED MBS ACCOUNT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

66,158,079.310.000.000.00

4,905.936

SALES Total

Base
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NHFM
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - SSGA DOMESTIC EQUITYPurchase and Sales by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 492



NHFN
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI-DOUBTFUL/DESP/WORTHLESSPurchase and Sales by Report Date
CLIENT MANAGED

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 493



NHFO
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI-RECLAIM ACCOUNTPurchase and Sales by Report Date
CLIENT MANAGED

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 494



NHFR
December 31, 2015

FUND:
View Date:to January 19, 2016

TRANSITION FUND 3Purchase and Sales by Report Date
ISBI

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 495



NHFS
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI-FORT WASHINGTONPurchase Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

1,392,150.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,392,150.78

1,392,150.78

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.170% 31 Dec 2030 02 Oct 2015

STIF FUND

2,429,141.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,429,141.09

2,429,141.09

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Oct 20150.174% 31 Dec 2030 06 Oct 2015

STIF FUND

409,834.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 409,834.80

409,834.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20150.182% 31 Dec 2030 07 Oct 2015

STIF FUND

6,604,781.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,604,781.79

6,604,781.79

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Oct 20150.193% 31 Dec 2030 13 Oct 2015

STIF FUND

3,164,036.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,164,036.03

3,164,036.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Oct 20150.194% 31 Dec 2030 15 Oct 2015

STIF FUND

2,368,632.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,368,632.41

2,368,632.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.188% 31 Dec 2030 16 Oct 2015

STIF FUND

633,136.270 0.00100.000000Local1.000000 0.00 0.00 633,136.27
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FUND:
View Date:to January 19, 2016

ISBI-FORT WASHINGTONPurchase Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 633,136.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Oct 20150.185% 31 Dec 2030 21 Oct 2015

STIF FUND

1,735,153.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,735,153.65

1,735,153.65

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Oct 20150.184% 31 Dec 2030 22 Oct 2015

STIF FUND

274,200.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 274,200.07

274,200.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Oct 20150.182% 31 Dec 2030 23 Oct 2015

STIF FUND

1,684,844.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,684,844.33

1,684,844.33

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Oct 20150.185% 31 Dec 2030 29 Oct 2015

STIF FUND

118,511.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 118,511.25

118,511.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.188% 31 Dec 2030 02 Nov 2015

STIF FUND

1,484,007.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,484,007.54

1,484,007.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Nov 20150.187% 31 Dec 2030 04 Nov 2015

STIF FUND

606,887.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 606,887.03

606,887.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Nov 20150.190% 31 Dec 2030 09 Nov 2015

STIF FUND

486,563.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 486,563.00

486,563.00
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FUND:
View Date:to January 19, 2016

ISBI-FORT WASHINGTONPurchase Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Nov 20150.189% 31 Dec 2030 12 Nov 2015

STIF FUND

1,322,049.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,322,049.82

1,322,049.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Nov 20150.189% 31 Dec 2030 18 Nov 2015

STIF FUND

477,248.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 477,248.50

477,248.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Nov 20150.191% 31 Dec 2030 19 Nov 2015

STIF FUND

587,261.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 587,261.60

587,261.60

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Nov 20150.182% 31 Dec 2030 23 Nov 2015

STIF FUND

6,738,844.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,738,844.48

6,738,844.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Nov 20150.192% 31 Dec 2030 27 Nov 2015

STIF FUND

527,913.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 527,913.75

527,913.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

313,149.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 313,149.74

313,149.74

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.210% 31 Dec 2030 07 Dec 2015

STIF FUND

1,729,846.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,729,846.01

1,729,846.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Dec 20150.217% 31 Dec 2030 09 Dec 2015
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FUND:
View Date:to January 19, 2016

ISBI-FORT WASHINGTONPurchase Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

340,058.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 340,058.13

340,058.13

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Dec 20150.220% 31 Dec 2030 10 Dec 2015

STIF FUND

632,489.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 632,489.55

632,489.55

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Dec 20150.265% 31 Dec 2030 18 Dec 2015

STIF FUND

1,196,897.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,196,897.20

1,196,897.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Dec 20150.279% 31 Dec 2030 23 Dec 2015

STIF FUND

108,536.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 108,536.97

108,536.97

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Dec 20150.282% 31 Dec 2030 24 Dec 2015

STIF FUND

21,965.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,965.78

21,965.78

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.285% 31 Dec 2030 28 Dec 2015

STIF FUND

1,079,865.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,079,865.94

1,079,865.94

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Dec 20150.294% 31 Dec 2030 29 Dec 2015

STIF FUND

1,541,332.980 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,541,332.98

1,541,332.98

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20150.295% 31 Dec 2030 30 Dec 2015

STIF FUND

84,735.000 0.00100.000000Local1.000000 0.00 0.00 84,735.00
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FUND:
View Date:to January 19, 2016

ISBI-FORT WASHINGTONPurchase Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 84,735.00
86199E9B7 Total

0.00 0.000.00 40,094,075.4940,094,075.490 Local

0.00 0.00 0.00 40,094,075.49Base

0.0040,094,075.490 Local
0.00Base

0.00
0.00

0.00
0.00

40,094,075.49
40,094,075.49

US DOLLAR Total

CASH EQUIVALENTS  Total
40,094,075.490

Base 0.00 0.00 0.00 40,094,075.49

FIXED INCOME
US DOLLAR

KING, CL,& ASSOCIATES, INC USD/DTC02005NAE0 ALLY FINANCIAL INC 07 Dec 20158%   15 Mar 2020 10 Dec 2015

455,000.000 8,594.44117.000000Local1.000000
117.000000 8,594.44 0.00Base

0.00
0.00
0.00 532,350.00

532,350.00

KING, CL,& ASSOCIATES, INC USD/DTC11 Dec 2015 16 Dec 2015

2,000,000.000 40,444.44115.625000Local1.000000
115.625000 40,444.44 0.00Base

0.00
0.00
0.00 2,312,500.00

2,312,500.00
02005NAE0 Total

0.00 0.0049,038.88 2,844,850.002,455,000.000 Local

49,038.88 0.00 0.00 2,844,850.00Base

DEUTSCHE BANK SECURITIES INC USD/DTC02005NBF6 ALLY FINANCIAL INC 17 Nov 20155.75%   20 Nov 2025 20 Nov 2015

1,327,000.000 0.0099.065000Local1.000000
99.065000 0.00 0.00Base

0.00
0.00
0.00 1,314,592.55

1,314,592.55

DEUTSCHE BANK SECURITIES INC USD/DTC024747AD9 ABC SUPPLY CO INC 19 Nov 20155.75%   15 Dec 2023 24 Nov 2015

350,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 350,000.00

350,000.00
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FUND:
View Date:to January 19, 2016

ISBI-FORT WASHINGTONPurchase Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

J.P. MORGAN SECURITIES LLC USD/DTC038522AH1 ARAMARK SERVICES INC 03 Dec 20155.125%   15 Jan 2024 17 Dec 2015

507,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 507,000.00

507,000.00

BARCLAYS CAPITAL INC USD/DTC12592BAE4 CNH INDUSTRIAL CAPITAL L 03 Nov 20154.375%   06 Nov 2020

2,962,000.000 0.0099.446000Local1.000000
99.446000 0.00 0.00Base

0.00
0.00
0.00 2,945,590.52

2,945,590.52

BARCLAYS CAPITAL INC USD/DTC03 Nov 2015 CANCEL

-2,962,000.000 0.0099.446000Local1.000000
99.446000 0.00 0.00Base

0.00
0.00
0.00 -2,945,590.52

-2,945,590.52
12592BAE4 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC126307AC1 CSC HOLDINGS LLC 15 Oct 20158.625%   15 Feb 2019 20 Oct 2015

1,356,000.000 21,116.88106.100000Local1.000000
106.100000 21,116.88 0.00Base

0.00
0.00
0.00 1,438,716.00

1,438,716.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC14987EAC1 CCOH SAFARI LLC 05 Nov 20155.75%   15 Feb 2026 20 Nov 2015

1,662,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,662,000.00

1,662,000.00

EXCHANGE OFFER USD/DTC165167CQ8 CHESAPEAKE ENERGY CORP 18 Dec 20158%   15 Dec 2022 23 Dec 2015

1,201,000.000 0.00177.019150Local1.000000
177.019150 0.00 0.00Base

0.00
0.00
0.00 2,126,000.00

2,126,000.00

EXCHANGE OFFER USD/DTC18 Dec 2015 23 Dec 2015

1,140,000.000 0.00184.429824Local1.000000
184.429824 0.00 0.00Base

0.00
0.00
0.00 2,102,500.00

2,102,500.00
165167CQ8 Total

0.00 0.000.00 4,228,500.002,341,000.000 Local

0.00 0.00 0.00 4,228,500.00Base
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FUND:
View Date:to January 19, 2016

ISBI-FORT WASHINGTONPurchase Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

J.P. MORGAN SECURITIES LLC USD/DTC171484AC2 CHURCHILL DOWNS INC 02 Dec 20155.375%   15 Dec 2021 15 Dec 2015

1,000,000.000 0.00101.000000Local1.000000
101.000000 0.00 0.00Base

0.00
0.00
0.00 1,010,000.00

1,010,000.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC172967KD2 CITIGROUP INC 05 Nov 20151%   29 Dec 2049 13 Nov 2015

1,639,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,639,000.00

1,639,000.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC05 Nov 2015 13 Nov 2015

1,639,000.000 0.00100.450000Local1.000000
100.450000 0.00 0.00Base

0.00
0.00
0.00 1,646,375.50

1,646,375.50
172967KD2 Total

0.00 0.000.00 3,285,375.503,278,000.000 Local

0.00 0.00 0.00 3,285,375.50Base

JEFFERIES + CO. - BOND DIVISION USD/DTC203372AL1 COMMSCOPE INC 18 Nov 20155%   15 Jun 2021

665,000.000 14,593.0697.250000Local1.000000
97.250000 14,593.06 0.00Base

0.00
0.00
0.00 646,712.50

646,712.50

JEFFERIES + CO. - BOND DIVISION USD/DTC18 Nov 2015 CANCEL

-665,000.000 -14,593.0697.250000Local1.000000
97.250000 -14,593.06 0.00Base

0.00
0.00
0.00 -646,712.50

-646,712.50

JEFFERIES + COMPANY INC USD/DTC18 Nov 2015 23 Nov 2015

665,000.000 14,593.0697.250000Local1.000000
97.250000 14,593.06 0.00Base

0.00
0.00
0.00 646,712.50

646,712.50
203372AL1 Total

0.00 0.0014,593.06 646,712.50665,000.000 Local

14,593.06 0.00 0.00 646,712.50Base

BANK OF AMERICA SECURITIES LLC USD/DTC21036PAP3 CONSTELLATION BRANDS INC 19 Nov 20154.75%   01 Dec 2025 04 Dec 2015

1,156,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,156,000.00

1,156,000.00
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FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

JEFFERIES + CO. - BOND DIVISION USD/DTC221643AH2 COTT BEVERAGES INC 03 Nov 20155.375%   01 Jul 2022 06 Nov 2015

1,448,000.000 27,024.31100.000000Local1.000000
100.000000 27,024.31 0.00Base

0.00
0.00
0.00 1,448,000.00

1,448,000.00

BARCLAYS CAPITAL INC USD/DTC23331ABG3 D.R. HORTON INC 16 Dec 20154.75%   15 Feb 2023 21 Dec 2015

631,000.000 10,490.38102.000000Local1.000000
102.000000 10,490.38 0.00Base

0.00
0.00
0.00 643,620.00

643,620.00

BANK OF AMERICA SECURITIES LLC USD/DTC35906AAU2 FRONTIER COMMUNICATIONS 14 Oct 201510.5%   15 Sep 2022 19 Oct 2015

1,503,000.000 10,521.00101.250000Local1.000000
101.250000 10,521.00 0.00Base

0.00
0.00
0.00 1,521,787.50

1,521,787.50

BARCLAYS CAPITAL INC USD/DTC404119BS7 HCA INC 09 Nov 20155.875%   15 Feb 2026 13 Nov 2015

87,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 87,000.00

87,000.00

J.P. MORGAN SECURITIES LLC USD/DTC446413AH9 HUNTINGTON INGALLS INDUS 02 Nov 20155%   15 Nov 2025 17 Nov 2015

259,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 259,000.00

259,000.00

KING, CL,& ASSOCIATES, INC USD/DTC45824TAC9 INTELSAT JACKSON HLDG 07 Dec 20157.25%   15 Oct 2020 10 Dec 2015

750,000.000 8,307.2986.500000Local1.000000
86.500000 8,307.29 0.00Base

0.00
0.00
0.00 648,750.00

648,750.00

BANK OF AMERICA SECURITIES LLC USD/DTC45824TAE5 INTELSAT JACKSON HLDG 14 Oct 20157.25%   01 Apr 2019 19 Oct 2015

1,269,000.000 4,600.1397.375000Local1.000000
97.375000 4,600.13 0.00Base

0.00
0.00
0.00 1,235,688.75

1,235,688.75

BARCLAYS CAPITAL INC USD/DTC45824TAG0 INTELSAT JACKSON HLDG 08 Dec 20157.5%   01 Apr 2021 11 Dec 2015

750,000.000 10,937.5085.250000Local1.000000
85.250000 10,937.50 0.00Base

0.00
0.00
0.00 639,375.00

639,375.00

DEUTSCHE BANK SECURITIES INC USD/DTC526057BW3 LENNAR CORP 29 Oct 20154.875%   15 Dec 2023 05 Nov 2015

650,000.000 0.0099.169000Local1.000000 0.00 0.00 644,598.50
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FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

99.169000 0.00 0.00Base 0.00 644,598.50

GOLDMAN SACHS + CO USD/DTC532716AU1 L BRANDS INC 08 Dec 20155.625%   15 Feb 2022 11 Dec 2015

1,000,000.000 18,125.00106.250000Local1.000000
106.250000 18,125.00 0.00Base

0.00
0.00
0.00 1,062,500.00

1,062,500.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC55305BAL5 M/I HOMES INC 23 Nov 20156.75%   15 Jan 2021 01 Dec 2015

1,651,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,651,000.00

1,651,000.00

EXCHANGE OFFER USD/DTC55336VAB6 MPLX LP 18 Dec 20155.5%   15 Feb 2023

1,000,000.000 0.00102.950000Local1.000000
102.950000 0.00 0.00Base

0.00
0.00
0.00 1,029,500.00

1,029,500.00

EXCHANGE OFFER USD/DTC18 Dec 2015 CANCEL

-1,000,000.000 0.00102.950000Local1.000000
102.950000 0.00 0.00Base

0.00
0.00
0.00 -1,029,500.00

-1,029,500.00

EXCHANGE OFFER USD/DTC18 Dec 2015 22 Dec 2015

1,000,000.000 0.00102.850000Local1.000000
102.850000 0.00 0.00Base

0.00
0.00
0.00 1,028,500.00

1,028,500.00
55336VAB6 Total

0.00 0.000.00 1,028,500.001,000,000.000 Local

0.00 0.00 0.00 1,028,500.00Base

EXCHANGE OFFER USD/DTC55336VAF7 MPLX LP 18 Dec 20154.875%   01 Dec 2024

33,000.000 0.00101.625000Local1.000000
101.625000 0.00 0.00Base

0.00
0.00
0.00 33,536.25

33,536.25

EXCHANGE OFFER USD/DTC18 Dec 2015 CANCEL

-33,000.000 0.00101.625000Local1.000000
101.625000 0.00 0.00Base

0.00
0.00
0.00 -33,536.25

-33,536.25

EXCHANGE OFFER USD/DTC18 Dec 2015 22 Dec 2015

33,000.000 0.00101.525000Local1.000000 0.00 0.00 33,503.25
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FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

101.525000 0.00 0.00Base 0.00 33,503.25
55336VAF7 Total

0.00 0.000.00 33,503.2533,000.000 Local

0.00 0.00 0.00 33,503.25Base

EXCHANGE OFFER USD/DTC55336VAH3 MPLX LP 18 Dec 20154.875%   01 Jun 2025

1,674,000.000 0.0099.026000Local1.000000
99.026000 0.00 0.00Base

0.00
0.00
0.00 1,657,695.24

1,657,695.24

EXCHANGE OFFER USD/DTC18 Dec 2015 CANCEL

-1,674,000.000 0.0099.026000Local1.000000
99.026000 0.00 0.00Base

0.00
0.00
0.00 -1,657,695.24

-1,657,695.24

EXCHANGE OFFER USD/DTC18 Dec 2015 22 Dec 2015

1,674,000.000 0.0098.926000Local1.000000
98.926000 0.00 0.00Base

0.00
0.00
0.00 1,656,021.24

1,656,021.24
55336VAH3 Total

0.00 0.000.00 1,656,021.241,674,000.000 Local

0.00 0.00 0.00 1,656,021.24Base

BARCLAYS CAPITAL INC USD/DTC62886HAM3 NCL CORP LTD 05 Nov 20154.625%   15 Nov 2020 10 Nov 2015

1,967,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,967,000.00

1,967,000.00

JEFFERIES + COMPANY INC USD/DTC68557NAA1 ORBITAL ATK INC 11 Dec 20155.25%   01 Oct 2021 16 Dec 2015

519,000.000 5,676.56100.750000Local1.000000
100.750000 5,676.56 0.00Base

0.00
0.00
0.00 522,892.50

522,892.50

JEFFERIES + COMPANY INC USD/DTC14 Dec 2015 17 Dec 2015

264,000.000 2,926.00100.375000Local1.000000
100.375000 2,926.00 0.00Base

0.00
0.00
0.00 264,990.00

264,990.00
68557NAA1 Total

0.00 0.008,602.56 787,882.50783,000.000 Local

8,602.56 0.00 0.00 787,882.50Base
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI-FORT WASHINGTONPurchase Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

GOLDMAN SACHS + CO USD/DTC78573NAB8 SABRE GLBL INC 04 Nov 20155.25%   15 Nov 2023 09 Nov 2015

125,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 125,000.00

125,000.00

GOLDMAN SACHS + CO USD/DTC05 Nov 2015 10 Nov 2015

839,000.000 122.35100.625000Local1.000000
100.625000 122.35 0.00Base

0.00
0.00
0.00 844,243.75

844,243.75
78573NAB8 Total

0.00 0.00122.35 969,243.75964,000.000 Local

122.35 0.00 0.00 969,243.75Base

KING, CL,& ASSOCIATES, INC USD/DTC817565BU7 SERVICE CORP INTL 07 Dec 20158%   15 Nov 2021 10 Dec 2015

225,000.000 1,250.00118.250000Local1.000000
118.250000 1,250.00 0.00Base

0.00
0.00
0.00 266,062.50

266,062.50

WELLS FARGO SECURITIES, LLC USD/DTC877249AC6 TAYLOR MORRISON COMM/MON 08 Oct 20155.25%   15 Apr 2021 14 Oct 2015

306,000.000 7,987.88100.250000Local1.000000
100.250000 7,987.88 0.00Base

0.00
0.00
0.00 306,765.00

306,765.00

DEUTSCHE BANK SECURITIES INC USD/DTC88947EAR1 TOLL BROS FINANCE CORP 27 Oct 20154.875%   15 Nov 2025 30 Oct 2015

1,008,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,008,000.00

1,008,000.00

JEFFERIES + CO. - BOND DIVISION USD/DTC89469AAB0 TREEHOUSE FOODS INC 02 Nov 20154.875%   15 Mar 2022 05 Nov 2015

168,000.000 1,137.5097.250000Local1.000000
97.250000 1,137.50 0.00Base

0.00
0.00
0.00 163,380.00

163,380.00

JEFFERIES + CO. - BOND DIVISION USD/DTC12 Nov 2015 17 Nov 2015

1,653,000.000 13,878.3197.500000Local1.000000
97.500000 13,878.31 0.00Base

0.00
0.00
0.00 1,611,675.00

1,611,675.00

JEFFERIES + COMPANY INC USD/DTC10 Dec 2015 15 Dec 2015

617,000.000 7,519.6996.750000Local1.000000
96.750000 7,519.69 0.00Base

0.00
0.00
0.00 596,947.50

596,947.50
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ISBI-FORT WASHINGTONPurchase Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

89469AAB0 Total

0.00 0.0022,535.50 2,372,002.502,438,000.000 Local

22,535.50 0.00 0.00 2,372,002.50Base

JEFFERIES + CO. - BOND DIVISION USD/DTC903914AA7 ULTRA PETROLEUM CORP 07 Oct 20155.75%   15 Dec 2018

501,000.000 9,442.4671.250000Local1.000000
71.250000 9,442.46 0.00Base

0.00
0.00
0.00 356,962.50

356,962.50

JEFFERIES + CO. - BOND DIVISION USD/DTC07 Oct 2015 CANCEL

-501,000.000 -9,442.4671.250000Local1.000000
71.250000 -9,442.46 0.00Base

0.00
0.00
0.00 -356,962.50

-356,962.50

JEFFERIES + CO. - BOND DIVISION USD/DTC07 Oct 2015 13 Oct 2015

191,000.000 3,599.8271.250000Local1.000000
71.250000 3,599.82 0.00Base

0.00
0.00
0.00 136,087.50

136,087.50

JEFFERIES + CO. - BOND DIVISION USD/DTC07 Oct 2015 13 Oct 2015

310,000.000 5,842.6471.250000Local1.000000
71.250000 5,842.64 0.00Base

0.00
0.00
0.00 220,875.00

220,875.00

JEFFERIES + CO. - BOND DIVISION USD/DTC14 Oct 2015 19 Oct 2015

883,000.000 17,488.3172.000000Local1.000000
72.000000 17,488.31 0.00Base

0.00
0.00
0.00 635,760.00

635,760.00

JEFFERIES + CO. - BOND DIVISION USD/DTC15 Oct 2015 20 Oct 2015

1,552,000.000 30,986.1171.250000Local1.000000
71.250000 30,986.11 0.00Base

0.00
0.00
0.00 1,105,800.00

1,105,800.00
903914AA7 Total

0.00 0.0057,916.88 2,098,522.502,936,000.000 Local

57,916.88 0.00 0.00 2,098,522.50Base

BANK OF AMERICA SECURITIES LLC USD/DTC909218AB5 UNIT CORP 04 Nov 20156.625%   15 May 2021 09 Nov 2015

181,000.000 5,795.7780.250000Local1.000000
80.250000 5,795.77 0.00Base

0.00
0.00
0.00 145,252.50

145,252.50
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View Date:to January 19, 2016
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FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BANK OF AMERICA SECURITIES LLC USD/DTC09 Nov 2015 13 Nov 2015

929,000.000 30,431.2080.250000Local1.000000
80.250000 30,431.20 0.00Base

0.00
0.00
0.00 745,522.50

745,522.50

BANK OF AMERICA SECURITIES LLC USD/DTC10 Nov 2015 16 Nov 2015

337,000.000 62.0280.250000Local1.000000
80.250000 62.02 0.00Base

0.00
0.00
0.00 270,442.50

270,442.50

BANK OF AMERICA SECURITIES LLC USD/DTC18 Nov 2015 23 Nov 2015

169,000.000 248.8179.625000Local1.000000
79.625000 248.81 0.00Base

0.00
0.00
0.00 134,566.25

134,566.25

BANK OF AMERICA SECURITIES LLC USD/DTC19 Nov 2015 24 Nov 2015

34,000.000 56.3179.750000Local1.000000
79.750000 56.31 0.00Base

0.00
0.00
0.00 27,115.00

27,115.00

BANK OF AMERICA SECURITIES LLC USD/DTC02 Dec 2015 07 Dec 2015

812,000.000 3,287.4779.250000Local1.000000
79.250000 3,287.47 0.00Base

0.00
0.00
0.00 643,510.00

643,510.00

BANK OF AMERICA SECURITIES LLC USD/DTC02 Dec 2015 07 Dec 2015

828,000.000 3,352.2579.250000Local1.000000
79.250000 3,352.25 0.00Base

0.00
0.00
0.00 656,190.00

656,190.00
909218AB5 Total

0.00 0.0043,233.83 2,622,598.753,290,000.000 Local

43,233.83 0.00 0.00 2,622,598.75Base

LOOP CAPITAL MARKETS LLC USD/FED912828M72 US TREASURY N/B 24 Nov 20150.875%   30 Nov 2017 30 Nov 2015

14,000,000.000 0.0099.906250Local1.000000
99.906250 0.00 0.00Base

0.00
0.00
0.00 13,986,875.00

13,986,875.00

DEUTSCHE BANK SECURITIES INC USD/DTC914906AP7 UNIVISION COMMUNICATIONS 10 Nov 20156.75%   15 Sep 2022 16 Nov 2015

1,941,000.000 22,200.19105.125000Local1.000000
105.125000 22,200.19 0.00Base

0.00
0.00
0.00 2,040,476.25

2,040,476.25

Books Closed Prepared by State StreetPage 508



NHFS
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI-FORT WASHINGTONPurchase Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

DEUTSCHE BANK SECURITIES INC USD/DTC07 Dec 2015 10 Dec 2015

859,000.000 13,690.31103.000000Local1.000000
103.000000 13,690.31 0.00Base

0.00
0.00
0.00 884,770.00

884,770.00

DEUTSCHE BANK SECURITIES INC USD/DTC08 Dec 2015 11 Dec 2015

751,000.000 12,109.88102.500000Local1.000000
102.500000 12,109.88 0.00Base

0.00
0.00
0.00 769,775.00

769,775.00
914906AP7 Total

0.00 0.0048,000.38 3,695,021.253,551,000.000 Local

48,000.38 0.00 0.00 3,695,021.25Base

364,403.8160,270,000.000 Local
364,403.81Base

0.00
0.00

0.00
0.00

61,083,064.54
61,083,064.54

US DOLLAR Total

FIXED INCOME  Total
60,270,000.000

Base 364,403.81 0.00 0.00 61,083,064.54

101,177,140.030.000.00364,403.81

100,364,075.490

PURCHASE Total

Base
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FUND:
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ISBI-FORT WASHINGTONSales Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Oct 20150.171% 31 Dec 2030 08 Oct 2015

STIF FUND

2,332,490.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,332,490.37

2,332,490.37

STATE STREET BANK AND TRUST USD/CSW09 Oct 201531 Dec 2030 09 Oct 2015

STIF FUND

2,703,569.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,703,569.92

2,703,569.92

STATE STREET BANK AND TRUST USD/CSW14 Oct 201531 Dec 2030 14 Oct 2015

STIF FUND

1,278,592.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,278,592.88

1,278,592.88

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Oct 20150.178% 31 Dec 2030 19 Oct 2015

STIF FUND

823,714.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 823,714.56

823,714.56

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Oct 20150.169% 31 Dec 2030 20 Oct 2015

STIF FUND

1,570,350.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,570,350.49

1,570,350.49

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.170% 31 Dec 2030 30 Oct 2015

STIF FUND

131,680.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 131,680.93

131,680.93

STATE STREET BANK AND TRUST USD/CSW03 Nov 201531 Dec 2030 03 Nov 2015

STIF FUND

199.200 0.00100.000000Local1.000000 0.00 0.00 199.20
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ISBI-FORT WASHINGTONSales Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 199.20

STATE STREET BANK AND TRUST USD/CSW05 Nov 201531 Dec 2030 05 Nov 2015

STIF FUND

293,137.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 293,137.20

293,137.20

STATE STREET BANK AND TRUST USD/CSW06 Nov 201531 Dec 2030 06 Nov 2015

STIF FUND

1,475,024.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,475,024.31

1,475,024.31

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Nov 20150.174% 31 Dec 2030 10 Nov 2015

STIF FUND

2,716,273.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,716,273.25

2,716,273.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Nov 20150.182% 31 Dec 2030 13 Nov 2015

STIF FUND

2,574,470.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,574,470.04

2,574,470.04

STATE STREET BANK AND TRUST USD/CSW16 Nov 201531 Dec 2030 16 Nov 2015

STIF FUND

1,172,037.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,172,037.34

1,172,037.34

STATE STREET BANK AND TRUST USD/CSW17 Nov 201531 Dec 2030 17 Nov 2015

STIF FUND

723,325.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 723,325.62

723,325.62

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Nov 20150.193% 31 Dec 2030 20 Nov 2015

STIF FUND

2,002,331.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,002,331.02

2,002,331.02
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FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW24 Nov 201531 Dec 2030 24 Nov 2015

STIF FUND

377,171.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 377,171.32

377,171.32

STATE STREET BANK AND TRUST USD/CSW30 Nov 201531 Dec 2030 30 Nov 2015

STIF FUND

13,205,713.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,205,713.06

13,205,713.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Dec 20150.182% 31 Dec 2030 04 Dec 2015

STIF FUND

484,400.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 484,400.00

484,400.00

STATE STREET BANK AND TRUST USD/CSW11 Dec 201531 Dec 2030 11 Dec 2015

STIF FUND

2,238,580.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,238,580.84

2,238,580.84

STATE STREET BANK AND TRUST USD/CSW15 Dec 201531 Dec 2030 15 Dec 2015

STIF FUND

87,595.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 87,595.01

87,595.01

STATE STREET BANK AND TRUST USD/CSW16 Dec 201531 Dec 2030 16 Dec 2015

STIF FUND

2,818,317.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,818,317.59

2,818,317.59

STATE STREET BANK AND TRUST USD/CSW17 Dec 201531 Dec 2030 17 Dec 2015

STIF FUND

266,014.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 266,014.75

266,014.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.192% 31 Dec 2030 21 Dec 2015
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FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

546,100.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 546,100.80

546,100.80
86199E9B7 Total

0.00 0.000.00 39,821,090.5039,821,090.500 Local

0.00 0.00 0.00 39,821,090.50Base

0.0039,821,090.500 Local
0.00Base

0.00
0.00

0.00
0.00

39,821,090.50
39,821,090.50

US DOLLAR Total

CASH EQUIVALENTS  Total
39,821,090.500

Base 0.00 0.00 0.00 39,821,090.50

FIXED INCOME
US DOLLAR

BANK OF AMERICA SECURITIES LLC USD/DTC035287AE1 ANIXTER INC 23 Nov 20155.125%   01 Oct 2021

281,000.000 2,240.19102.000000Local1.000000
102.000000 2,240.19 0.00Base

0.00
0.00
0.00 286,620.00

286,620.00

BANK OF AMERICA SECURITIES LLC USD/DTC23 Nov 2015 CANCEL

-281,000.000 -2,240.19102.000000Local1.000000
102.000000 -2,240.19 0.00Base

0.00
0.00
0.00 -286,620.00

-286,620.00
035287AE1 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

BANK OF AMERICA SECURITIES LLC USD/DTC035287AF8 ANIXTER INC 23 Nov 20155.5%   01 Mar 2023 27 Nov 2015

510,000.000 7,713.75102.000000Local1.000000
102.000000 7,713.75 0.00Base

0.00
0.00
0.00 520,200.00

520,200.00

J.P. MORGAN SECURITIES LLC USD/DTC038522AH1 ARAMARK SERVICES INC 03 Dec 20155.125%   15 Jan 2024 17 Dec 2015
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

507,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 508,901.25

508,901.25

GOLDMAN SACHS + CO USD/DTC05070GAG3 AUDATEX NORTH AMERICA IN 02 Oct 20156.125%   01 Nov 2023 07 Oct 2015

350,000.000 9,289.58100.051000Local1.000000
100.051000 9,289.58 0.00Base

0.00
0.00
0.00 350,178.50

350,178.50

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC06985PAK6 BASIC ENERGY SERVICES 05 Oct 20157.75%   15 Oct 2022 08 Oct 2015

150,000.000 5,586.4643.250000Local1.000000
43.250000 5,586.46 0.00Base

0.00
0.00
0.00 64,875.00

64,875.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC06 Oct 2015 09 Oct 2015

718,000.000 26,895.0843.250000Local1.000000
43.250000 26,895.08 0.00Base

0.00
0.00
0.00 310,535.00

310,535.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC05 Oct 2015

150,000.000 5,586.4645.250000Local1.000000
45.250000 5,586.46 0.00Base

0.00
0.00
0.00 67,875.00

67,875.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC05 Oct 2015 CANCEL

-150,000.000 -5,586.4645.250000Local1.000000
45.250000 -5,586.46 0.00Base

0.00
0.00
0.00 -67,875.00

-67,875.00
06985PAK6 Total

0.00 0.0032,481.54 375,410.00868,000.000 Local

32,481.54 0.00 0.00 375,410.00Base

NBCN CLEARING INC. USD/DTC07317QAF2 BAYTEX ENERGY CORP 02 Oct 20155.125%   01 Jun 2021 07 Oct 2015

628,000.000 11,264.7580.000000Local1.000000
80.000000 11,264.75 0.00Base

0.00
0.00
0.00 502,400.00

502,400.00

JEFFERIES + COMPANY INC USD/DTC085789AF2 BERRY PETROLEUM CO LLC 15 Dec 20156.375%   15 Sep 2022 18 Dec 2015

1,700,000.000 27,996.8827.000000Local1.000000
27.000000 27,996.88 0.00Base

0.00
0.00
0.00 459,000.00

459,000.00

TENDER OFFER USD/DTC120111BL2 BUILDING MATERIALS CORP 02 Oct 2015 36.75%   01 May 2021 05 Oct 2015
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FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

374,000.000 10,799.24105.694000Local1.000000
105.694000 10,799.24 0.00Base

0.00
0.00
0.00 395,295.56

395,295.56

MORGAN STANLEY CO INCORPORATED USD/DTC12958RAC1 CALFRAC HOLDINGS LP 07 Oct 20157.5%   01 Dec 2020 13 Oct 2015

768,000.000 21,120.0060.000000Local1.000000
60.000000 21,120.00 0.00Base

0.00
0.00
0.00 460,800.00

460,800.00

MORGAN STANLEY CO INCORPORATED USD/DTC07 Oct 2015 13 Oct 2015

768,000.000 21,120.0060.000000Local1.000000
60.000000 21,120.00 0.00Base

0.00
0.00
0.00 460,800.00

460,800.00

MORGAN STANLEY CO INCORPORATED USD/DTC13 Oct 2015 16 Oct 2015

949,000.000 26,690.6361.750000Local1.000000
61.750000 26,690.63 0.00Base

0.00
0.00
0.00 586,007.50

586,007.50
12958RAC1 Total

0.00 0.0068,930.63 1,507,607.502,485,000.000 Local

68,930.63 0.00 0.00 1,507,607.50Base

PERSHING LLC USD/DTC131347BY1 CALPINE CORP 02 Oct 20157.875%   15 Jan 2023 07 Oct 2015

250,000.000 4,484.38106.690000Local1.000000
106.690000 4,484.38 0.00Base

0.00
0.00
0.00 266,725.00

266,725.00

CALLED BONDS USD/DTC07 Dec 2015 07 Dec 2015

522,000.000 16,214.63103.000000Local1.000000
103.000000 16,214.63 0.00Base

0.00
0.00
0.00 537,660.00

537,660.00
131347BY1 Total

0.00 0.0020,699.01 804,385.00772,000.000 Local

20,699.01 0.00 0.00 804,385.00Base

BANK OF AMERICA SECURITIES LLC USD/DTC144577AF0 CARRIZO OIL + GAS INC 04 Nov 20157.5%   15 Sep 2020 09 Nov 2015

155,000.000 1,743.75100.250000Local1.000000
100.250000 1,743.75 0.00Base

0.00
0.00
0.00 155,387.50

155,387.50

BANK OF AMERICA SECURITIES LLC USD/DTC09 Nov 2015 13 Nov 2015

802,000.000 9,690.83100.000000Local1.000000 0.00 0.00 802,000.00
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100.000000 9,690.83 0.00Base 0.00 802,000.00

BANK OF AMERICA SECURITIES LLC USD/DTC18 Nov 2015 23 Nov 2015

144,000.000 2,040.0097.750000Local1.000000
97.750000 2,040.00 0.00Base

0.00
0.00
0.00 140,760.00

140,760.00

BANK OF AMERICA SECURITIES LLC USD/DTC24 Nov 2015 30 Nov 2015

704,000.000 11,000.0097.000000Local1.000000
97.000000 11,000.00 0.00Base

0.00
0.00
0.00 682,880.00

682,880.00

BANK OF AMERICA SECURITIES LLC USD/DTC02 Dec 2015 07 Dec 2015

689,000.000 11,770.4298.500000Local1.000000
98.500000 11,770.42 0.00Base

0.00
0.00
0.00 678,665.00

678,665.00

BANK OF AMERICA SECURITIES LLC USD/DTC02 Dec 2015

459,000.000 7,841.2598.250000Local1.000000
98.250000 7,841.25 0.00Base

0.00
0.00
0.00 450,967.50

450,967.50

BANK OF AMERICA SECURITIES LLC USD/DTC02 Dec 2015 CANCEL

-459,000.000 -7,841.2598.250000Local1.000000
98.250000 -7,841.25 0.00Base

0.00
0.00
0.00 -450,967.50

-450,967.50

BANK OF AMERICA SECURITIES LLC USD/DTC02 Dec 2015 07 Dec 2015

459,000.000 7,841.2598.500000Local1.000000
98.500000 7,841.25 0.00Base

0.00
0.00
0.00 452,115.00

452,115.00
144577AF0 Total

0.00 0.0044,086.25 2,911,807.502,953,000.000 Local

44,086.25 0.00 0.00 2,911,807.50Base

JEFFERIES + CO. - BOND DIVISION USD/DTC165167BU0 CHESAPEAKE ENERGY CORP 15 Oct 20156.875%   15 Nov 2020 20 Oct 2015

568,000.000 16,813.1974.750000Local1.000000
74.750000 16,813.19 0.00Base

0.00
0.00
0.00 424,580.00

424,580.00

JEFFERIES + CO. - BOND DIVISION USD/DTC165167CF2 CHESAPEAKE ENERGY CORP 07 Oct 20156.625%   15 Aug 2020 13 Oct 2015

132,000.000 1,408.9275.500000Local1.000000
75.500000 1,408.92 0.00Base

0.00
0.00
0.00 99,660.00

99,660.00

Books Closed Prepared by State StreetPage 516



NHFS
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI-FORT WASHINGTONSales Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

JEFFERIES + CO. - BOND DIVISION USD/DTC07 Oct 2015 13 Oct 2015

82,000.000 875.2475.250000Local1.000000
75.250000 875.24 0.00Base

0.00
0.00
0.00 61,705.00

61,705.00

GOLDMAN SACHS + CO USD/DTC14 Oct 2015 19 Oct 2015

313,000.000 3,686.4476.000000Local1.000000
76.000000 3,686.44 0.00Base

0.00
0.00
0.00 237,880.00

237,880.00
165167CF2 Total

0.00 0.005,970.60 399,245.00527,000.000 Local

5,970.60 0.00 0.00 399,245.00Base

EXCHANGE OFFER USD/DTC165167CK1 CHESAPEAKE ENERGY CORP 18 Dec 20155.375%   15 Jun 2021 23 Dec 2015

2,000,000.000 2,388.88105.125000Local1.000000
105.125000 2,388.88 0.00Base

0.00
0.00
0.00 2,102,500.00

2,102,500.00

EXCHANGE OFFER USD/DTC165167CN5 CHESAPEAKE ENERGY CORP 18 Dec 20154.875%   15 Apr 2022 23 Dec 2015

2,126,000.000 19,576.92100.000000Local1.000000
100.000000 19,576.92 0.00Base

0.00
0.00
0.00 2,126,000.00

2,126,000.00

BARCLAYS CAPITAL INC USD/DTC18451QAM0 CLEAR CHANNEL WORLDWIDE 01 Dec 20156.5%   15 Nov 2022 04 Dec 2015

630,000.000 2,161.25100.000000Local1.000000
100.000000 2,161.25 0.00Base

0.00
0.00
0.00 630,000.00

630,000.00

BARCLAYS CAPITAL INC USD/DTC02 Dec 2015 07 Dec 2015

1,325,000.000 5,263.19100.125000Local1.000000
100.125000 5,263.19 0.00Base

0.00
0.00
0.00 1,326,656.25

1,326,656.25
18451QAM0 Total

0.00 0.007,424.44 1,956,656.251,955,000.000 Local

7,424.44 0.00 0.00 1,956,656.25Base

BANK OF AMERICA SECURITIES LLC USD/DTC226373AH1 CRESTWOOD MIDSTREAM PART 20 Oct 20156.125%   01 Mar 2022 23 Oct 2015

936,000.000 8,281.0086.750000Local1.000000
86.750000 8,281.00 0.00Base

0.00
0.00
0.00 811,980.00

811,980.00

Books Closed Prepared by State StreetPage 517



NHFS
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI-FORT WASHINGTONSales Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BANK OF AMERICA SECURITIES LLC USD/DTC30 Oct 2015 04 Nov 2015

695,000.000 7,449.5386.250000Local1.000000
86.250000 7,449.53 0.00Base

0.00
0.00
0.00 599,437.50

599,437.50

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC12 Nov 2015 17 Nov 2015

328,000.000 4,241.2284.500000Local1.000000
84.500000 4,241.22 0.00Base

0.00
0.00
0.00 277,160.00

277,160.00
226373AH1 Total

0.00 0.0019,971.75 1,688,577.501,959,000.000 Local

19,971.75 0.00 0.00 1,688,577.50Base

WELLS FARGO SECURITIES, LLC USD/DTC23331ABJ7 D.R. HORTON INC 16 Dec 20153.75%   01 Mar 2019 21 Dec 2015

106,000.000 1,214.58100.750000Local1.000000
100.750000 1,214.58 0.00Base

0.00
0.00
0.00 106,795.00

106,795.00

WELLS FARGO SECURITIES, LLC USD/DTC23 Dec 2015

189,000.000 2,323.13100.625000Local1.000000
100.625000 2,323.13 0.00Base

0.00
0.00
0.00 190,181.25

190,181.25

WELLS FARGO SECURITIES, LLC USD/DTC23 Dec 2015 CANCEL

-189,000.000 -2,323.13100.625000Local1.000000
100.625000 -2,323.13 0.00Base

0.00
0.00
0.00 -190,181.25

-190,181.25

WELLS FARGO SECURITIES, LLC USD/DTC23 Dec 2015 29 Dec 2015

541,000.000 6,649.79100.625000Local1.000000
100.625000 6,649.79 0.00Base

0.00
0.00
0.00 544,381.25

544,381.25
23331ABJ7 Total

0.00 0.007,864.37 651,176.25647,000.000 Local

7,864.37 0.00 0.00 651,176.25Base

TENDER OFFER USD/DTC30251GAN7 FMG RESOURCES AUG 2006 30 Nov 20156.875%   01 Apr 2022 30 Nov 2015

1,348,000.000 0.0078.126734Local1.000000
78.126734 0.00 0.00Base

0.00
0.00
0.00 1,053,148.38

1,053,148.38
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BANK OF AMERICA SECURITIES LLC USD/DTC35906AAB4 FRONTIER COMMUNICATIONS 14 Oct 20158.125%   01 Oct 2018 19 Oct 2015

99,000.000 402.19104.250000Local1.000000
104.250000 402.19 0.00Base

0.00
0.00
0.00 103,207.50

103,207.50

BANK OF AMERICA SECURITIES LLC USD/DTC15 Oct 2015 20 Oct 2015

132,000.000 566.04104.250000Local1.000000
104.250000 566.04 0.00Base

0.00
0.00
0.00 137,610.00

137,610.00

BANK OF AMERICA SECURITIES LLC USD/DTC19 Oct 2015 22 Oct 2015

569,000.000 2,696.82104.125000Local1.000000
104.125000 2,696.82 0.00Base

0.00
0.00
0.00 592,471.25

592,471.25
35906AAB4 Total

0.00 0.003,665.05 833,288.75800,000.000 Local

3,665.05 0.00 0.00 833,288.75Base

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC36186CCA9 ALLY FINANCIAL INC 18 Nov 20158%   31 Dec 2018 23 Nov 2015

2,709,000.000 86,086.00111.750000Local1.000000
111.750000 86,086.00 0.00Base

0.00
0.00
0.00 3,027,307.50

3,027,307.50

ROBERT W.BAIRD CO.INCORPORATE USD/DTC47759YAA7 JMC STEEL GROUP INC 29 Dec 20158.25%   15 Mar 2018 OPEN

218,000.000 5,445.4668.750000Local1.000000
68.750000 5,445.46 0.00Base

0.00
0.00
0.00 149,875.00

149,875.00

ROBERT W.BAIRD CO.INCORPORATE USD/DTC29 Dec 2015 OPEN

1,628,000.000 40,666.0870.000000Local1.000000
70.000000 40,666.08 0.00Base

0.00
0.00
0.00 1,139,600.00

1,139,600.00
47759YAA7 Total

0.00 0.0046,111.54 1,289,475.001,846,000.000 Local

46,111.54 0.00 0.00 1,289,475.00Base

UBS SECURITIES LLC USD/DTC536022AC0 LINN ENERGY LLC/FIN CORP 18 Nov 20158.625%   15 Apr 2020 23 Nov 2015

8,249,000.000 75,100.2725.000000Local1.000000
25.000000 75,100.27 0.00Base

0.00
0.00
0.00 2,062,250.00

2,062,250.00
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UBS SECURITIES LLC USD/DTC536022AJ5 LINN ENERGY LLC/FIN CORP 18 Nov 20156.25%   01 Nov 2019 23 Nov 2015

1,403,000.000 5,358.6822.000000Local1.000000
22.000000 5,358.68 0.00Base

0.00
0.00
0.00 308,660.00

308,660.00

EXCHANGE OFFER USD/DTC570506AQ8 MARKWEST ENERGY PART/FIN 18 Dec 20155.5%   15 Feb 2023

1,000,000.000 0.00103.050000Local1.000000
103.050000 0.00 0.00Base

0.00
0.00
0.00 1,030,500.00

1,030,500.00

EXCHANGE OFFER USD/DTC18 Dec 2015 CANCEL

-1,000,000.000 0.00103.050000Local1.000000
103.050000 0.00 0.00Base

0.00
0.00
0.00 -1,030,500.00

-1,030,500.00

EXCHANGE OFFER USD/DTC18 Dec 2015 22 Dec 2015

1,000,000.000 0.00102.950000Local1.000000
102.950000 0.00 0.00Base

0.00
0.00
0.00 1,029,500.00

1,029,500.00
570506AQ8 Total

0.00 0.000.00 1,029,500.001,000,000.000 Local

0.00 0.00 0.00 1,029,500.00Base

EXCHANGE OFFER USD/DTC570506AS4 MARKWEST ENERGY PART/FIN 18 Dec 20154.875%   01 Dec 2024

33,000.000 0.00101.726636Local1.000000
101.726636 0.00 0.00Base

0.00
0.00
0.00 33,569.79

33,569.79

EXCHANGE OFFER USD/DTC18 Dec 2015 CANCEL

-33,000.000 0.00101.726636Local1.000000
101.726636 0.00 0.00Base

0.00
0.00
0.00 -33,569.79

-33,569.79

EXCHANGE OFFER USD/DTC18 Dec 2015

33,000.000 0.00101.725000Local1.000000
101.725000 0.00 0.00Base

0.00
0.00
0.00 33,569.25

33,569.25

EXCHANGE OFFER USD/DTC18 Dec 2015 CANCEL

-33,000.000 0.00101.725000Local1.000000
101.725000 0.00 0.00Base

0.00
0.00
0.00 -33,569.25

-33,569.25
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EXCHANGE OFFER USD/DTC18 Dec 2015 22 Dec 2015

33,000.000 0.00101.625000Local1.000000
101.625000 0.00 0.00Base

0.00
0.00
0.00 33,536.25

33,536.25
570506AS4 Total

0.00 0.000.00 33,536.2533,000.000 Local

0.00 0.00 0.00 33,536.25Base

EXCHANGE OFFER USD/DTC570506AT2 MARKWEST ENERGY PART/FIN 18 Dec 20154.875%   01 Jun 2025

1,674,000.000 0.0099.126000Local1.000000
99.126000 0.00 0.00Base

0.00
0.00
0.00 1,659,369.24

1,659,369.24

EXCHANGE OFFER USD/DTC18 Dec 2015 CANCEL

-1,674,000.000 0.0099.126000Local1.000000
99.126000 0.00 0.00Base

0.00
0.00
0.00 -1,659,369.24

-1,659,369.24

EXCHANGE OFFER USD/DTC18 Dec 2015 22 Dec 2015

1,674,000.000 0.0099.026000Local1.000000
99.026000 0.00 0.00Base

0.00
0.00
0.00 1,657,695.24

1,657,695.24
570506AT2 Total

0.00 0.000.00 1,657,695.241,674,000.000 Local

0.00 0.00 0.00 1,657,695.24Base

MILLER TABAK ROBERTS SECS LLC USD/DTC664784AA3 NORTHERN BLIZZARD RESOUR 02 Oct 20157.25%   01 Feb 2022 07 Oct 2015

1,494,000.000 19,857.7580.000000Local1.000000
80.000000 19,857.75 0.00Base

0.00
0.00
0.00 1,195,200.00

1,195,200.00

GOLDMAN SACHS + CO USD/DTC67000XAL0 NOVELIS INC 04 Dec 20158.375%   15 Dec 2017

330,000.000 13,358.1399.250000Local1.000000
99.250000 13,358.13 0.00Base

0.00
0.00
0.00 327,525.00

327,525.00

GOLDMAN SACHS + CO USD/DTC04 Dec 2015 CANCEL

-330,000.000 -13,358.1399.250000Local1.000000
99.250000 -13,358.13 0.00Base

0.00
0.00
0.00 -327,525.00

-327,525.00
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GOLDMAN SACHS + CO USD/DTC04 Dec 2015 09 Dec 2015

330,000.000 13,358.1399.000000Local1.000000
99.000000 13,358.13 0.00Base

0.00
0.00
0.00 326,700.00

326,700.00
67000XAL0 Total

0.00 0.0013,358.13 326,700.00330,000.000 Local

13,358.13 0.00 0.00 326,700.00Base

BARCLAYS CAPITAL INC USD/DTC693320AR4 PHH CORP 15 Oct 20157.375%   01 Sep 2019 20 Oct 2015

439,000.000 4,406.77100.750000Local1.000000
100.750000 4,406.77 0.00Base

0.00
0.00
0.00 442,292.50

442,292.50

BARCLAYS CAPITAL INC USD/DTC16 Oct 2015

1,707,000.000 17,484.90100.750000Local1.000000
100.750000 17,484.90 0.00Base

0.00
0.00
0.00 1,719,802.50

1,719,802.50

BARCLAYS CAPITAL INC USD/DTC16 Oct 2015 CANCEL

-1,707,000.000 -17,484.90100.750000Local1.000000
100.750000 -17,484.90 0.00Base

0.00
0.00
0.00 -1,719,802.50

-1,719,802.50

BARCLAYS CAPITAL INC USD/DTC16 Oct 2015 21 Oct 2015

1,707,000.000 17,484.90100.625000Local1.000000
100.625000 17,484.90 0.00Base

0.00
0.00
0.00 1,717,668.75

1,717,668.75

BARCLAYS CAPITAL INC USD/DTC06 Nov 2015 12 Nov 2015

1,281,000.000 18,632.32101.750000Local1.000000
101.750000 18,632.32 0.00Base

0.00
0.00
0.00 1,303,417.50

1,303,417.50

BARCLAYS CAPITAL INC USD/DTC12 Nov 2015

854,000.000 13,296.31101.750000Local1.000000
101.750000 13,296.31 0.00Base

0.00
0.00
0.00 868,945.00

868,945.00

BARCLAYS CAPITAL INC USD/DTC12 Nov 2015 CANCEL

-854,000.000 -13,296.31101.750000Local1.000000
101.750000 -13,296.31 0.00Base

0.00
0.00
0.00 -868,945.00

-868,945.00

BARCLAYS CAPITAL INC USD/DTC13 Nov 2015 18 Nov 2015
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463,000.000 7,303.50101.500000Local1.000000
101.500000 7,303.50 0.00Base

0.00
0.00
0.00 469,945.00

469,945.00

BARCLAYS CAPITAL INC USD/DTC12 Nov 2015 17 Nov 2015

854,000.000 13,296.31101.500000Local1.000000
101.500000 13,296.31 0.00Base

0.00
0.00
0.00 866,810.00

866,810.00

GOLDMAN SACHS + CO USD/DTC16 Nov 2015 19 Nov 2015

571,000.000 9,124.10101.250000Local1.000000
101.250000 9,124.10 0.00Base

0.00
0.00
0.00 578,137.50

578,137.50

GOLDMAN SACHS + CO USD/DTC17 Nov 2015

115,000.000 1,861.16101.500000Local1.000000
101.500000 1,861.16 0.00Base

0.00
0.00
0.00 116,725.00

116,725.00

GOLDMAN SACHS + CO USD/DTC17 Nov 2015 CANCEL

-115,000.000 -1,861.16101.500000Local1.000000
101.500000 -1,861.16 0.00Base

0.00
0.00
0.00 -116,725.00

-116,725.00

GOLDMAN SACHS + CO USD/DTC18 Nov 2015 23 Nov 2015

178,000.000 2,990.15101.250000Local1.000000
101.250000 2,990.15 0.00Base

0.00
0.00
0.00 180,225.00

180,225.00

GOLDMAN SACHS + CO USD/DTC17 Nov 2015 20 Nov 2015

115,000.000 1,861.16101.250000Local1.000000
101.250000 1,861.16 0.00Base

0.00
0.00
0.00 116,437.50

116,437.50
693320AR4 Total

0.00 0.0075,099.21 5,674,933.755,608,000.000 Local

75,099.21 0.00 0.00 5,674,933.75Base

BARCLAYS CAPITAL INC USD/DTC694184AA0 PACIFIC DRILLING V LTD 22 Dec 20157.25%   01 Dec 2017 28 Dec 2015

2,065,000.000 11,228.4451.750000Local1.000000
51.750000 11,228.44 0.00Base

0.00
0.00
0.00 1,068,637.50

1,068,637.50

BARCLAYS CAPITAL INC USD/DTC23 Dec 2015 29 Dec 2015

1,893,000.000 10,674.4251.750000Local1.000000 0.00 0.00 979,627.50
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51.750000 10,674.42 0.00Base 0.00 979,627.50
694184AA0 Total

0.00 0.0021,902.86 2,048,265.003,958,000.000 Local

21,902.86 0.00 0.00 2,048,265.00Base

BANK OF AMERICA SECURITIES LLC USD/DTC69419BAA3 PACIFIC DRILLING SA 04 Nov 20155.375%   01 Jun 2020 09 Nov 2015

1,119,000.000 26,397.5251.750000Local1.000000
51.750000 26,397.52 0.00Base

0.00
0.00
0.00 579,082.50

579,082.50

BARCLAYS CAPITAL INC USD/DTC785712AE0 SABLE INTL FINANCE LTD 17 Nov 20156.875%   01 Aug 2022

823,000.000 16,502.86102.000000Local1.000000
102.000000 16,502.86 0.00Base

0.00
0.00
0.00 839,460.00

839,460.00

BARCLAYS CAPITAL INC USD/DTC17 Nov 2015 CANCEL

-823,000.000 -16,502.86102.000000Local1.000000
102.000000 -16,502.86 0.00Base

0.00
0.00
0.00 -839,460.00

-839,460.00

BANK OF NEW YORK/BARCLAYS LONDON USD/DTC17 Nov 2015 20 Nov 2015

823,000.000 16,502.86102.000000Local1.000000
102.000000 16,502.86 0.00Base

0.00
0.00
0.00 839,460.00

839,460.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC18 Nov 2015 23 Nov 2015

1,580,000.000 32,587.50102.000000Local1.000000
102.000000 32,587.50 0.00Base

0.00
0.00
0.00 1,611,600.00

1,611,600.00
785712AE0 Total

0.00 0.0049,090.36 2,451,060.002,403,000.000 Local

49,090.36 0.00 0.00 2,451,060.00Base

JEFFERIES + COMPANY INC USD/DTC80007PAL3 SANDRIDGE ENERGY INC 15 Dec 20158.75%   15 Jan 2020 18 Dec 2015

859,000.000 31,944.0612.000000Local1.000000
12.000000 31,944.06 0.00Base

0.00
0.00
0.00 103,080.00

103,080.00

JEFFERIES + COMPANY INC USD/DTC15 Dec 2015 18 Dec 2015

3,302,000.000 122,793.1312.000000Local1.000000
12.000000 122,793.13 0.00Base

0.00
0.00
0.00 396,240.00

396,240.00
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NHFS
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI-FORT WASHINGTONSales Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

80007PAL3 Total

0.00 0.00154,737.19 499,320.004,161,000.000 Local

154,737.19 0.00 0.00 499,320.00Base

JEFFERIES + COMPANY INC USD/DTC80007PAT6 SANDRIDGE ENERGY INC 15 Dec 20157.5%   15 Feb 2023 18 Dec 2015

377,000.000 9,660.6312.250000Local1.000000
12.250000 9,660.63 0.00Base

0.00
0.00
0.00 46,182.50

46,182.50

JEFFERIES + COMPANY INC USD/DTC818097AB3 SEVENTY SEVEN ENERGY INC 08 Dec 20156.5%   15 Jul 2022 11 Dec 2015

1,555,000.000 40,991.5315.000000Local1.000000
15.000000 40,991.53 0.00Base

0.00
0.00
0.00 233,250.00

233,250.00

BANK OF AMERICA SECURITIES LLC USD/DTC82088KAC2 SHEA HOMES LP/FNDG CP 27 Oct 20155.875%   01 Apr 2023 30 Oct 2015

817,000.000 3,866.57104.500000Local1.000000
104.500000 3,866.57 0.00Base

0.00
0.00
0.00 853,765.00

853,765.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC82088KAD0 SHEA HOMES LP/FNDG CP 09 Nov 20156.125%   01 Apr 2025 13 Nov 2015

271,000.000 1,936.52104.250000Local1.000000
104.250000 1,936.52 0.00Base

0.00
0.00
0.00 282,517.50

282,517.50

SUMRIDGE PARTNERS LLC USD/DTC87243QAB2 TENET HEALTHCARE CORP 02 Oct 20156%   01 Oct 2020 07 Oct 2015

840,000.000 840.00105.650000Local1.000000
105.650000 840.00 0.00Base

0.00
0.00
0.00 887,460.00

887,460.00

BARCLAYS CAPITAL INC USD/DTC872456AA6 TELECOM ITALIA CAPITAL 09 Nov 20157.175%   18 Jun 2019 13 Nov 2015

414,000.000 11,964.31112.500000Local1.000000
112.500000 11,964.31 0.00Base

0.00
0.00
0.00 465,750.00

465,750.00

LOOP CAPITAL MARKETS LLC USD/FED912828M72 US TREASURY N/B 09 Dec 20150.875%   30 Nov 2017 10 Dec 2015

3,000,000.000 717.2199.851563Local1.000000
99.851563 717.21 0.00Base

0.00
0.00
0.00 2,995,546.88

2,995,546.88

BANK OF AMERICA SECURITIES LLC USD/DTC97381WAU8 WINDSTREAM SERVICES LLC 14 Oct 20157.5%   01 Apr 2023 19 Oct 2015

639,000.000 2,396.2579.500000Local1.000000 0.00 0.00 508,005.00
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NHFS
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI-FORT WASHINGTONSales Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

79.500000 2,396.25 0.00Base 0.00 508,005.00

BANK OF AMERICA SECURITIES LLC USD/DTC14 Oct 2015 19 Oct 2015

983,000.000 3,686.2579.250000Local1.000000
79.250000 3,686.25 0.00Base

0.00
0.00
0.00 779,027.50

779,027.50
97381WAU8 Total

0.00 0.006,082.50 1,287,032.501,622,000.000 Local

6,082.50 0.00 0.00 1,287,032.50Base

BARCLAYS CAPITAL INC USD/DTC97381WAX2 WINDSTREAM SERVICES LLC 20 Oct 20157.5%   01 Jun 2022 23 Oct 2015

1,000,000.000 29,583.3383.500000Local1.000000
83.500000 29,583.33 0.00Base

0.00
0.00
0.00 835,000.00

835,000.00

HSBC SECURITIES (USA) INC. USD/CEDACI067HZ8 BARRY CALLEBAUT SVCS NV 05 Oct 20155.5%   15 Jun 2023 07 Oct 2015

449,000.000 7,691.89106.000000Local1.000000
106.000000 7,691.89 0.00Base

0.00
0.00
0.00 475,940.00

475,940.00

HSBC SECURITIES (USA) INC. USD/CED03 Nov 2015 05 Nov 2015

476,000.000 10,228.80106.250000Local1.000000
106.250000 10,228.80 0.00Base

0.00
0.00
0.00 505,750.00

505,750.00
ACI067HZ8 Total

0.00 0.0017,920.69 981,690.00925,000.000 Local

17,920.69 0.00 0.00 981,690.00Base

1,013,599.6369,885,000.000 Local
1,013,599.63Base

0.00
0.00

0.00
0.00

50,621,537.06
50,621,537.06

US DOLLAR Total

FIXED INCOME  Total
69,885,000.000

Base 1,013,599.63 0.00 0.00 50,621,537.06
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NHFS
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI-FORT WASHINGTONSales Report by Report Date
FORT WASHINGTON INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

90,442,627.560.000.001,013,599.63

109,706,090.500

SALES Total

Base
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NHFU
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - MESIROW FINANCIALPurchase Report by Report Date
MESIROW FINAN.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20151.000% 31 Dec 2030 01 Oct 2015

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

0.000.010 Local
0.00Base

0.00
0.00

0.00
0.00

0.01
0.01

US DOLLAR Total

CASH EQUIVALENTS  Total
0.010

Base 0.00 0.00 0.00 0.01

0.010.000.000.00

0.010

PURCHASE Total

Base
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NHFV
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - IVY ASSET MGMTPurchase and Sales by Report Date
ISBI - IVY ASSET MGMT

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 529



NHFX
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - BRANDYWINEPurchase and Sales by Report Date
BRANDYWINE ASSET MANAGEMENT

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 530



NHFY
December 31, 2015

FUND:
View Date:to January 19, 2016

TRANSITION FUND 2Purchase and Sales by Report Date
STATE STREET GLOBAL MARKETS

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 531



NHFZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ROCKCREEKPurchase and Sales by Report Date
ISBI - ROCKCREEK

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 532



NHHA
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - MACQUARIEPurchase and Sales by Report Date
MACQUARIE

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 533



NHHB
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ALLINDAPurchase Report by Report Date
ALLINDA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

CAPITAL CALL USD/BOS01699E947 ALINDA INFRASTRUCTURE 19 Oct 2015. 19 Oct 2015

249,754.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 249,754.00

249,754.00

CAPITAL CALL USD/BOS29 Dec 2015 29 Dec 2015

524,318.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 524,318.00

524,318.00
01699E947 Total

0.00 0.000.00 774,072.00774,072.000 Local

0.00 0.00 0.00 774,072.00Base

0.00774,072.000 Local
0.00Base

0.00
0.00

0.00
0.00

774,072.00
774,072.00

US DOLLAR Total

EQUITY  Total
774,072.000

Base 0.00 0.00 0.00 774,072.00

774,072.000.000.000.00

774,072.000

PURCHASE Total

Base
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NHHB
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ALLINDASales Report by Report Date
ALLINDA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOS01699E947 ALINDA INFRASTRUCTURE 19 Oct 2015. 19 Oct 2015

268,210.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 268,210.00

268,210.00

AUTREPAT-DISTRIBUTION USD/BOS29 Dec 2015 29 Dec 2015

888,483.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 888,483.00

888,483.00
01699E947 Total

0.00 0.000.00 1,156,693.001,156,693.000 Local

0.00 0.00 0.00 1,156,693.00Base

0.001,156,693.000 Local
0.00Base

0.00
0.00

0.00
0.00

1,156,693.00
1,156,693.00

US DOLLAR Total

EQUITY  Total
1,156,693.000

Base 0.00 0.00 0.00 1,156,693.00

1,156,693.000.000.000.00

1,156,693.000

SALES Total

Base
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NHHD
December 31, 2015

FUND:
View Date:to January 19, 2016

TRANSITION FUND 1Purchase and Sales by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 536



NHHF
December 31, 2015

FUND:
View Date:to January 19, 2016

LOOMIS SAYLESPurchase and Sales by Report Date
LOOMIS, SAYLES & CO

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 537



NHHG
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ENTRUST CAPITALPurchase Report by Report Date
ENTRUST CAPITAL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20151.000% 31 Dec 2030 02 Oct 2015

STIF FUND

4,426.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,426.19

4,426.19

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Oct 20150.170% 31 Dec 2030 05 Oct 2015

STIF FUND

767.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 767.64

767.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20151.000% 31 Dec 2030 26 Oct 2015

STIF FUND

5,193.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,193.83

5,193.83

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Oct 20150.185% 31 Dec 2030 29 Oct 2015

STIF FUND

1,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,000,000.00

1,000,000.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.188% 31 Dec 2030 02 Nov 2015

STIF FUND

16.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16.18

16.18

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.196% 31 Dec 2030 01 Dec 2015

STIF FUND

156.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 156.39

156.39
86199E9B7 Total

0.00 0.000.00 1,010,560.231,010,560.230 Local

0.00 0.00 0.00 1,010,560.23Base
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NHHG
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ENTRUST CAPITALPurchase Report by Report Date
ENTRUST CAPITAL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.001,010,560.230 Local
0.00Base

0.00
0.00

0.00
0.00

1,010,560.23
1,010,560.23

US DOLLAR Total

CASH EQUIVALENTS  Total
1,010,560.230

Base 0.00 0.00 0.00 1,010,560.23

1,010,560.230.000.000.00

1,010,560.230

PURCHASE Total

Base
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NHHG
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ENTRUST CAPITALSales Report by Report Date
ENTRUST CAPITAL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Oct 20151.000% 31 Dec 2030 22 Oct 2015

STIF FUND

5,193.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,193.83

5,193.83

STATE STREET BANK AND TRUST USD/CSW03 Nov 201531 Dec 2030 03 Nov 2015

STIF FUND

203.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 203.64

203.64
86199E9B7 Total

0.00 0.000.00 5,397.475,397.470 Local

0.00 0.00 0.00 5,397.47Base

0.005,397.470 Local
0.00Base

0.00
0.00

0.00
0.00

5,397.47
5,397.47

US DOLLAR Total

CASH EQUIVALENTS  Total
5,397.470

Base 0.00 0.00 0.00 5,397.47

EQUITY
US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOSACI00WAI4 ENTRUST CAPITAL 01 Oct 2015LIMITED PARTNERSHIP 01 Oct 2015

4,572.650 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 4,572.65

4,572.65

AUTREPAT-DISTRIBUTION USD/BOS02 Oct 2015 02 Oct 2015

767.640 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 767.64

767.64
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NHHG
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ENTRUST CAPITALSales Report by Report Date
ENTRUST CAPITAL

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

AUTREPAT-DISTRIBUTION USD/BOS28 Oct 2015 28 Oct 2015

1,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,000,000.00

1,000,000.00
ACI00WAI4 Total

0.00 0.000.00 1,005,340.291,005,340.290 Local

0.00 0.00 0.00 1,005,340.29Base

0.001,005,340.290 Local
0.00Base

0.00
0.00

0.00
0.00

1,005,340.29
1,005,340.29

US DOLLAR Total

EQUITY  Total
1,005,340.290

Base 0.00 0.00 0.00 1,005,340.29

1,010,737.760.000.000.00

1,010,737.760

SALES Total

Base
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NHHI
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MSCI EAFE INDEXPurchase and Sales by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 542



NHHJ
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

11,059.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,059.97

11,059.97

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.170% 31 Dec 2030 02 Oct 2015

STIF FUND

1,734.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,734.18

1,734.18

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Oct 20150.170% 31 Dec 2030 05 Oct 2015

STIF FUND

1,795.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,795.28

1,795.28

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Oct 20150.187% 31 Dec 2030 19 Oct 2015

STIF FUND

9,987.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,987.20

9,987.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Oct 20150.182% 31 Dec 2030 23 Oct 2015

STIF FUND

12,805.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,805.06

12,805.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20150.182% 31 Dec 2030 26 Oct 2015

STIF FUND

603.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 603.28

603.28

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.180% 31 Dec 2030 27 Oct 2015

STIF FUND

0.370 0.00100.000000Local1.000000 0.00 0.00 0.37
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 0.37

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.189% 31 Dec 2030 30 Oct 2015

STIF FUND

678,624.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 678,624.06

678,624.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Nov 20150.190% 31 Dec 2030 09 Nov 2015

STIF FUND

7,755.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,755.65

7,755.65

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Nov 20150.189% 31 Dec 2030 18 Nov 2015

STIF FUND

18.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 18.22

18.22

STATE STREET BANK AND TRUST USD/CSW19 Nov 201531 Dec 2030 19 Nov 2015

STIF FUND

602,448.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 602,448.54

602,448.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Nov 20150.192% 31 Dec 2030 27 Nov 2015

STIF FUND

395.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 395.22

395.22

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Dec 20150.196% 31 Dec 2030 02 Dec 2015

STIF FUND

1,955,843.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,955,843.10

1,955,843.10

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.210% 31 Dec 2030 07 Dec 2015

STIF FUND

280,125.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 280,125.53

280,125.53
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Units/Original Face
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STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.223% 31 Dec 2030 14 Dec 2015

STIF FUND

3,065.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,065.48

3,065.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Dec 20150.228% 31 Dec 2030 16 Dec 2015

STIF FUND

5,873.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,873.19

5,873.19

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.272% 31 Dec 2030 21 Dec 2015

STIF FUND

2,071.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,071.69

2,071.69

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.285% 31 Dec 2030 28 Dec 2015

STIF FUND

592,076.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 592,076.70

592,076.70

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Dec 20150.294% 31 Dec 2030 29 Dec 2015

STIF FUND

1,285,646.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,285,646.92

1,285,646.92

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20150.295% 31 Dec 2030 30 Dec 2015

STIF FUND

20,572.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,572.23

20,572.23
86199E9B7 Total

0.00 0.000.00 5,472,501.875,472,501.870 Local

0.00 0.00 0.00 5,472,501.87Base
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0.005,472,501.870 Local
0.00Base

0.00
0.00

0.00
0.00

5,472,501.87
5,472,501.87

US DOLLAR Total

CASH EQUIVALENTS  Total
5,472,501.870

Base 0.00 0.00 0.00 5,472,501.87

EQUITY
AUSTRALIAN DOLLAR

NEW TO ORD NON CASH AUD/AU8607614005 WESTPAC BANKING CORP 29 Oct 2015COMMON STOCK 29 Oct 2015

4,874.000 0.0025.500000Local1.378075
18.504073 0.00 0.00Base

0.00
0.00
0.00 124,287.00

90,188.85

NEW TO ORD NON CASH AUD/AU811 Nov 2015

4,874.000 0.0025.500000Local1.378075
18.504073 0.00 0.00Base

0.00
0.00
0.00 124,287.00

90,188.85

NEW TO ORD NON CASH AUD/AU811 Nov 2015 CANCEL

-4,874.000 0.0025.500000Local1.378075
18.504073 0.00 0.00Base

0.00
0.00
0.00 -124,287.00

-90,188.85
607614005 Total

0.00 0.000.00 124,287.004,874.000 Local

0.00 0.00 0.00 90,188.85Base

AUTREPAT-DIV RE AUD/AU8607624004 BANK OF QUEENSLAND LTD 04 Nov 2015COMMON STOCK 24 Nov 2015

284.000 0.0013.080563Local1.398993
9.349985 0.00 0.00Base

0.00
0.00
0.00 3,714.88

2,655.41

MACQUARIE BANK LIMITED AUD/AU8621486901 ORIGIN ENERGY LTD 08 Oct 2015COMMON STOCK 13 Oct 2015

21,825.000 0.004.000000Local1.384083
2.890000 0.00 0.00Base

0.00
0.00
0.00 87,300.00

63,074.25

Books Closed Prepared by State StreetPage 546



NHHJ
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

DEUTSCHE BANK SECURITIES INC AUD/AU8665760005 OIL SEARCH LTD 30 Nov 2015COMMON STOCK 03 Dec 2015

48,118.000 0.008.170300Local1.380072
5.920198 0.00 85.46Base

117.94
0.00
0.00 393,256.44

284,953.57

REVERSE SPLIT NON CASH AUD/AU8671034908 QANTAS AIRWAYS LTD 27 Oct 2015COMMON STOCK 30 Oct 2015

26,633.000 0.001.702354Local1.016284
1.675077 0.00 0.00Base

0.00
0.00
0.00 45,338.81

44,612.33

DEUTSCHE BANK SECURITIES INC AUD/AU8672630902 CHALLENGER LTD 30 Nov 2015COMMON STOCK 03 Dec 2015

20,004.000 0.008.470800Local1.380072
6.137941 0.00 36.83Base

50.83
0.00
0.00 169,500.71

122,820.19

DEUTSCHE BANK SECURITIES INC AUD/AU8677670002 SANTOS LTD 12 Nov 2015COMMON STOCK 19 Nov 2015

22,316.000 0.003.850000Local1.405185
2.739853 0.00 0.00Base

0.00
0.00
0.00 85,916.60

61,142.55

AUTREPAT-DIV RE AUD/AU8682112909 SONIC HEALTHCARE LTD 14 Sep 2015COMMON STOCK 22 Oct 2015

374.000 0.0018.320641Local1.401247
13.074526 0.00 0.00Base

0.00
0.00
0.00 6,851.92

4,889.87

RIGHTS ISSUE (NON CASH) AUD/AU8987LQB900 ORIGIN ENERGY LTD 06 Oct 2015RIGHT

21,825.000 0.000.000000Local1.412330
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) AUD/AU806 Oct 2015 CANCEL

-21,825.000 0.000.000000Local1.412330
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
987LQB900 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

AUTREPAT-DIV RE AUD/AU8ACI092GB0 AUSNET SERVICES 30 Nov 2015COMMON STOCK 24 Dec 2015

3,389.000 0.001.450050Local1.382266
1.049038 0.00 0.00Base

0.00
0.00
0.00 4,914.22

3,555.19
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RIGHTS ISSUE (NON CASH) AUD/AU8ACI0H7FY1 ORIGIN ENERGY LIMITED RTS 06 Oct 2015EXP 26OCT15

21,825.000 0.000.000000Local1.412330
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) AUD/AU806 Oct 2015 CANCEL

-21,825.000 0.000.000000Local1.412330
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
ACI0H7FY1 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

RIGHTS ISSUE (NON CASH) AUD/AU8ACI0HGXF2 TREASURY WINE ESTATES LTD 19 Oct 2015RIGHT

3,647.000 0.000.000000Local1.376178
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) AUD/AU819 Oct 2015 CANCEL

-3,647.000 0.000.000000Local1.376178
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
ACI0HGXF2 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

RIGHTS ISSUE (NON CASH) AUD/AU8ACI0HGXR6 WESTPAC BANKING CORP RTS 19 Oct 2015EXP 11NOV15

4,873.000 0.000.000000Local1.376178
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) AUD/AU819 Oct 2015 CANCEL

-4,873.000 0.000.000000Local1.376178
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
ACI0HGXR6 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base
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RIGHTS ISSUE (NON CASH) AUD/AU8ACI0HYB18 SANTOS LTD 12 Nov 2015EXP 30NOV15

22,315.000 0.000.000000Local1.405185
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) AUD/AU812 Nov 2015 CANCEL

-22,315.000 0.000.000000Local1.405185
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
ACI0HYB18 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

DEUTSCHE BANK SECURITIES INC AUD/AU8B01WT6904 DUET GROUP 30 Nov 2015STAPLED SECURITY 03 Dec 2015

81,501.000 0.002.347900Local1.380072
1.701288 0.00 41.60Base

57.41
0.00
0.00 191,413.61

138,698.28

AUTREPAT-DIV RE AUD/AU8B1FJ0C904 BRAMBLES LTD 14 Sep 2015COMMON STOCK 08 Oct 2015

780.000 0.009.591794Local1.401247
6.845184 0.00 0.00Base

0.00
0.00
0.00 7,481.60

5,339.24

MORGAN STANLEY CO INCORPORATED AUD/AU8B1LCQY906 TRANSURBAN GROUP 27 Nov 2015COMMON STOCK

3,595.000 0.009.600000Local1.390627
6.903361 0.00 0.00Base

0.00
0.00
0.00 34,512.00

24,817.58

MORGAN STANLEY CO INCORPORATED AUD/AU827 Nov 2015 CANCEL

-3,595.000 0.009.600000Local1.390627
6.903361 0.00 0.00Base

0.00
0.00
0.00 -34,512.00

-24,817.58

MORGAN STANLEY CO INCORPORATED AUD/AU827 Nov 2015 109 Dec 2015

3,595.000 0.009.600000Local1.390627
6.903361 0.00 0.00Base

0.00
0.00
0.00 34,512.00

24,817.58
B1LCQY906 Total

0.00 0.000.00 34,512.003,595.000 Local

0.00 0.00 0.00 24,817.58Base
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GOLDMAN SACHS + CO AUD/AU8B61JC6908 TREASURY WINE ESTATES LTD 19 Oct 2015COMMON STOCK 26 Oct 2015

3,647.000 0.005.600000Local1.378075
4.063639 0.00 0.00Base

0.00
0.00
0.00 20,423.20

14,820.09

CUSIP CHANGE NON CASH AUD/AU8BY7QXS904 VICINITY CENTRES 02 Nov 2015 1REIT 03 Nov 2015

136,627.000 0.002.467776Local1.043466
2.364979 0.00 0.00Base

0.00
0.00
0.00 337,164.88

323,120.08

RIGHTS ISSUE (NON CASH) AUD/AU8BYM8DR901 TRANSURBAN GROUP 27 Nov 2015RIGHT

3,594.000 0.000.000000Local1.390627
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) AUD/AU827 Nov 2015 CANCEL

-3,594.000 0.000.000000Local1.390627
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
BYM8DR901 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

UBS WARBURG AUSTRALIA EQUITIES AUD/AU8BYNBFJ909 WESTPAC BANKING CORPORATION 19 Oct 2015COMMON STOCK 28 Oct 2015

4,874.000 0.0025.500000Local1.378075
18.504073 0.00 0.00Base

0.00
0.00
0.00 124,287.00

90,188.85

0.00378,841.000 Local
0.00Base

226.18
163.89

0.00
0.00

1,636,362.87
1,274,876.33

AUSTRALIAN DOLLAR Total

BRAZILIAN REAL

RIGHTS ISSUE (NON CASH) BRL/BR3ACI0J7WW4 BANCO BRADESCO SA 18 Dec 2015RIGHT 23 Dec 2015

2,794.000 0.000.000000Local3.899100
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) BRL/BR3ACI0J7WZ7 BANCO BRADESCO SA 18 Dec 2015RIGHT 23 Dec 2015

1,062.000 0.000.000000Local3.899100 0.00 0.00 0.00
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0.000000 0.00 0.00Base 0.00 0.00

0.003,856.000 Local
0.00Base

0.00
0.00

0.00
0.00

0.00
0.00

BRAZILIAN REAL Total

CANADIAN DOLLAR

J P MORGAN SECURITIES INC CAD/CAN124900952 CCL INDUSTRIES INC   CL B 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

1,000.000 0.00220.069900Local1.333350
165.050362 0.00 10.12Base

13.50
0.00
0.00 220,083.40

165,060.49

J P MORGAN SECURITIES INC CAD/CAN286181961 ELEMENT FINANCIAL CORP 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

13,500.000 0.0017.147000Local1.333350
12.860089 0.00 136.69Base

182.25
0.00
0.00 231,666.75

173,747.89

BONUS ISSUE CAD/CAN448055954 HUSKY ENERGY INC 25 Nov 2015COMMON STOCK

186.000 0.000.000000Local1.330150
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

BONUS ISSUE CAD/CAN25 Nov 2015 CANCEL

-186.000 0.000.000000Local1.330150
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
448055954 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

J P MORGAN SECURITIES INC CAD/CAN53278L966 LINAMAR CORP 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

1,700.000 0.0075.059700Local1.333350
56.294071 0.00 17.21Base

22.95
0.00
0.00 127,624.44

95,717.13

J P MORGAN SECURITIES INC CAD/CAN780087953 ROYAL BANK OF CANADA 05 Nov 2015 0.01COMMON STOCK 10 Nov 2015

1,700.000 0.0076.330400Local1.316600
57.975391 0.00 11.62Base

15.30
0.00
0.00 129,776.98

98,569.79
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0.0017,900.000 Local
0.00Base

234.00
175.64

0.00
0.00

709,151.57
533,095.30

CANADIAN DOLLAR Total

DANISH KRONE

BNY CONVERGEX EXECUTION SOLUTIONS L DKK/DK3B573M1909 CHR HANSEN HOLDING A/S 30 Nov 2015 0.02COMMON STOCK DKK10. 02 Dec 2015

3,472.000 0.00441.709499Local7.062150
62.546038 0.00 71.66Base

506.09
0.00
0.00 1,534,121.47

217,231.50

0.003,472.000 Local
0.00Base

506.09
71.66

0.00
0.00

1,534,121.47
217,231.50

DANISH KRONE Total

EURO CURRENCY

BELGIUM

RIGHTS EXERCISED EUR/BE5482110004 SOLVAY SA 15 Dec 2015COMMON STOCK EUR15.0 21 Dec 2015

574.000 0.0070.830000Local0.906824
78.107770 0.00 0.00Base

0.00
0.00
0.00 40,656.42

44,833.86

RIGHTS ISSUE (NON CASH) EUR/BE5ACI0JCDD6 SOLVAY SA 04 Dec 2015RIGHT 08 Dec 2015

2,298.000 0.000.000000Local0.917221
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

40,656.420.000.000.002,872.000 Local
BELGIUM Total

44,833.860.000.000.00Base

FRANCE

MERRILL LYNCH INTERNATIONAL EUR/FR4774563902 FONCIERE DES REGIONS 06 Oct 2015 0.02REIT EUR3. 08 Oct 2015

1,064.000 0.0079.791900Local0.887863
89.869608 0.00 26.30Base

23.35
191.25
169.80 85,091.73

95,838.81

AUTREPAT-DIV RE EUR/FR4B0M7KJ907 EUTELSAT COMMUNICATIONS 30 Nov 2015COMMON STOCK EUR1. 10 Dec 2015

301.000 0.0025.940000Local0.946611 0.00 0.00 7,807.94
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27.403020 0.00 0.00Base 0.00 8,248.32

AUTREPAT-DIV RE EUR/FR4B15C55900 TOTAL SA 12 Oct 2015 1COMMON STOCK EUR2.5 22 Oct 2015

1,307.000 0.0035.630000Local0.879662
40.504194 0.00 0.00Base

0.00
0.00
0.00 46,568.41

52,938.98

AUTREPAT-DIV RE EUR/FR4BYSXBV903 EDF 20 Nov 2015RIGHTS

8,881.000 0.000.570000Local0.937207
0.608190 0.00 0.00Base

0.00
0.00
0.00 5,062.17

5,401.35

AUTREPAT-DIV RE EUR/FR420 Nov 2015 CANCEL

-8,881.000 0.000.570000Local0.937207
0.608190 0.00 0.00Base

0.00
0.00
0.00 -5,062.17

-5,401.35

AUTREPAT-RTS ISSUED EUR/FR420 Nov 2015

8,881.000 0.000.570000Local0.937207
0.608190 0.00 0.00Base

0.00
0.00
0.00 5,062.17

5,401.35

AUTREPAT-RTS ISSUED EUR/FR420 Nov 2015 CANCEL

-8,881.000 0.000.570000Local0.937207
0.608190 0.00 0.00Base

0.00
0.00
0.00 -5,062.17

-5,401.35
BYSXBV903 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

139,468.08169.8023.350.002,672.000 Local
FRANCE Total

157,026.11191.2526.300.00Base

GERMANY

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5484628904 SAP SE 06 Nov 2015 0.03COMMON STOCK 10 Nov 2015

1,060.000 0.0073.250000Local0.930969
78.681460 0.00 33.36Base

31.06
0.00
0.00 77,676.06

83,435.71

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5574081907 LINDE AG 29 Oct 2015 0.07COMMON STOCK 02 Nov 2015

562.000 0.00158.850000Local0.912367 35.71 0.00 89,309.41
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174.107569 0.00 39.14Base 0.00 97,887.59

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5BQV0SV900 ZALANDO SE 30 Nov 2015 0.01COMMON STOCK 02 Dec 2015

3,033.000 0.0032.148400Local0.946611
33.961575 0.00 33.99Base

32.18
0.00
0.00 97,538.28

103,039.45

264,523.750.0098.950.004,655.000 Local
GERMANY Total

284,362.750.00106.490.00Base

GREECE

REVERSE SPLIT NON CASH EUR/GR2ACI0J6L40 PIRAEUS BANK S.A 27 Nov 2015COMMON STOCK EUR.3 02 Dec 2015

660.000 0.00193.118212Local0.750974
257.157045 0.00 0.00Base

0.00
0.00
0.00 127,458.02

169,723.65

REVERSE SPLIT NON CASH EUR/GR2ACI0J7VZ8 NATIONAL BANK OF GREECE 30 Nov 2015COMMON STOCK EUR.3 03 Dec 2015

3,031.000 0.0038.856219Local0.761778
51.007278 0.00 0.00Base

0.00
0.00
0.00 117,773.20

154,603.06

REVERSE SPLIT NON CASH EUR/GR2BZ1MXR908 ALPHA BANK AE 27 Nov 2015COMMON STOCK EUR.3 02 Dec 2015

2,669.000 0.0029.581581Local0.762142
38.813717 0.00 0.00Base

0.00
0.00
0.00 78,953.24

103,593.81

324,184.460.000.000.006,360.000 Local
GREECE Total

427,920.520.000.000.00Base

ITALY

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT4407684000 INTESA SANPAOLO RSP 30 Nov 2015PREFERRED STOCK 02 Dec 2015

32,741.000 0.002.967300Local0.946611
3.134656 0.00 33.87Base

32.06
102.63

97.15 97,281.58
102,768.28

97,281.5897.1532.060.0032,741.000 Local
ITALY Total

102,768.28102.6333.870.00Base

NETHERLANDS (THE)
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AUTREPAT-STK/$ DIV EUR/NL5545831901 AKZO NOBEL 19 Nov 2015COMMON STOCK EUR2. 26 Nov 2015

44.000 0.0066.046590Local0.930449
70.983568 0.00 0.00Base

0.00
0.00
0.00 2,906.05

3,123.29

AUTREPAT-DIV RE EUR/NL5B12T3J908 UNILEVER NV CVA 09 Dec 2015DUTCH CERT EUR.16 09 Dec 2015

368.000 0.0041.036005Local0.910498
45.069846 0.00 0.00Base

0.00
0.00
0.00 15,101.25

16,585.70

AUTREPAT-DIV RE EUR/NL509 Dec 2015

368.000 0.0048.393043Local0.910498
53.150082 0.00 0.00Base

0.00
0.00
0.00 17,808.64

19,559.23

AUTREPAT-DIV RE EUR/NL509 Dec 2015 CANCEL

-368.000 0.0048.393043Local0.910498
53.150082 0.00 0.00Base

0.00
0.00
0.00 -17,808.64

-19,559.23
B12T3J908 Total

0.00 0.000.00 15,101.25368.000 Local

0.00 0.00 0.00 16,585.70Base

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL5BD4TZK902 OCI NV 06 Nov 2015 0.01COMMON STOCK EUR20.0 10 Nov 2015

2,997.000 0.0024.990300Local0.930969
26.843321 0.00 32.18Base

29.96
0.00
0.00 74,925.89

80,481.62

92,933.190.0029.960.003,409.000 Local
NETHERLANDS (THE) Total

100,190.610.0032.180.00Base

PORTUGAL

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/PT4410359905 EDP ENERGIAS DE PORTUGAL SA 06 Nov 2015COMMON STOCK EUR1. 10 Nov 2015

23,022.000 0.003.446200Local0.930969
3.701734 0.00 34.09Base

31.74
0.00
0.00 79,370.16

85,255.43

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/PT4581249901 BANCO COMERCIAL PORTUGUES R 30 Nov 2015COMMON STOCK 02 Dec 2015

1,451,064.000 0.000.050600Local0.946611 24.23 0.00 73,448.07
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0.053454 0.00 25.60Base 0.00 77,590.55

152,818.230.0055.970.001,474,086.000 Local
PORTUGAL Total

162,845.980.0059.690.00Base

SPAIN

NEW TO ORD NON CASH EUR/ES5550190904 BANCO BILBAO VIZCAYA ARGENTA 30 Oct 2015COMMON STOCK EUR.49

2,365.000 0.007.361860Local0.891940
8.253758 0.00 0.00Base

0.00
0.00
0.00 17,410.80

19,520.14

NEW TO ORD NON CASH EUR/ES530 Oct 2015 CANCEL

-2,365.000 0.007.361860Local0.891940
8.253758 0.00 0.00Base

0.00
0.00
0.00 -17,410.80

-19,520.14

NEW TO ORD NON CASH EUR/ES502 Nov 2015 02 Nov 2015

2,365.000 0.007.361860Local0.891940
8.253758 0.00 0.00Base

0.00
0.00
0.00 17,410.80

19,520.14
550190904 Total

0.00 0.000.00 17,410.802,365.000 Local

0.00 0.00 0.00 19,520.14Base

NEW TO ORD NON CASH EUR/ES5570594903 BANCO SANTANDER SA 13 Nov 2015COMMON STOCK EUR.5 13 Nov 2015

4,950.000 0.005.150818Local0.884173
5.825580 0.00 0.00Base

0.00
0.00
0.00 25,496.55

28,836.62

NEW TO ORD NON CASH EUR/ES5573252905 TELEFONICA SA 16 Dec 2015COMMON STOCK EUR1. 16 Dec 2015

4,757.000 0.0011.731814Local0.939232
12.490860 0.00 0.00Base

0.00
0.00
0.00 55,808.24

59,419.02

AUTREPAT-RTS ISSUED EUR/ES5ACI0HJJ13 BANCO SANTANDER SA 20 Oct 2015RIGHT 20 Oct 2015

509,931.000 0.000.050000Local0.884173
0.056550 0.00 0.00Base

0.00
0.00
0.00 25,496.55

28,836.62

NEW TO ORD NON CASH EUR/ES5B03851902 FERROVIAL SA 02 Dec 2015COMMON STOCK EUR.2 02 Dec 2015
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295.000 0.0022.723762Local0.906248
25.074542 0.00 0.00Base

0.00
0.00
0.00 6,703.51

7,396.99

NEW TO ORD NON CASH EUR/ES5B283W9907 CAIXABANK S.A 02 Oct 2015COMMON STOCK EUR1. 02 Oct 2015

937.000 0.003.803713Local0.894331
4.253137 0.00 0.00Base

0.00
0.00
0.00 3,564.08

3,985.19

NEW TO ORD NON CASH EUR/ES5BBHXPN908 BANCO POPULAR ESPANOL 07 Oct 2015COMMON STOCK EUR.5 07 Oct 2015

330.000 0.003.626727Local0.885975
4.093485 0.00 0.00Base

0.00
0.00
0.00 1,196.82

1,350.85

AUTREPAT-RTS ISSUED EUR/ES5BD4DR5909 TELEFONICA SA 18 Nov 2015RIGHT 18 Nov 2015

161,763.000 0.000.345000Local0.939232
0.367321 0.00 0.00Base

0.00
0.00
0.00 55,808.24

59,419.02

SUBSCRIPTION (NON CASH) EUR/ES5BD4DR7905 TELEFONICA SA 08 Dec 2015COMMON STOCK 08 Dec 2015

4,757.000 0.0011.731814Local0.939232
12.490860 0.00 0.00Base

0.00
0.00
0.00 55,808.24

59,419.02

SUBSCRIPTION (NON CASH) EUR/ES5BYMFF5901 BANCO BILBAO VIZCAYA 23 Oct 2015 3COMMON STOCK 26 Oct 2015

2,365.000 0.007.361860Local0.891940
8.253758 0.00 0.00Base

0.00
0.00
0.00 17,410.80

19,520.14

AUTREPAT-RTS ISSUED EUR/ES5BYMFF8905 BBVA 05 Oct 2015RIGHT 05 Oct 2015

217,635.000 0.000.080000Local0.891941
0.089692 0.00 0.00Base

0.00
0.00
0.00 17,410.80

19,520.14

SUBSCRIPTION (NON CASH) EUR/ES5BYNK2J903 BANCO SANTANDER SA 09 Nov 2015 1COMMON STOCK 10 Nov 2015

4,950.000 0.005.150818Local0.884173
5.825580 0.00 0.00Base

0.00
0.00
0.00 25,496.55

28,836.62

SUBSCRIPTION (NON CASH) EUR/ES5BYT5NK904 FERROVIAL SA 23 Nov 2015 3COMMON STOCK 26 Nov 2015

295.000 0.0022.723762Local0.906248
25.074542 0.00 0.00Base

0.00
0.00
0.00 6,703.51

7,396.99
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AUTREPAT-RTS ISSUED EUR/ES5BYT5NL902 FERROVIAL SA 03 Nov 2015RIGHT 03 Nov 2015

16,843.000 0.000.397999Local0.906249
0.439172 0.00 0.00Base

0.00
0.00
0.00 6,703.51

7,396.99

SUBSCRIPTION (NON CASH) EUR/ES5BZ0GD5902 BANCO POPULAR ESPANOL 01 Oct 2015 4COMMON STOCK 05 Oct 2015

330.000 0.003.626727Local0.885975
4.093485 0.00 0.00Base

0.00
0.00
0.00 1,196.82

1,350.85

AUTREPAT-RTS ISSUED EUR/ES5BZ6F8N905 REPSOL SA 21 Dec 2015RIGHT 21 Dec 2015

31,869.000 0.000.465999Local0.915961
0.508754 0.00 0.00Base

0.00
0.00
0.00 14,850.95

16,213.53

337,065.970.000.000.00964,372.000 Local
SPAIN Total

368,418.730.000.000.00Base

0.002,491,167.000 Local
0.00Base

240.29
258.53

266.95
293.88

1,448,931.68
1,648,366.84

EURO CURRENCY Total

HONG KONG DOLLAR

AUTREPAT-STK/$ DIV HKD/HK1635425903 COSCO PACIFIC LTD 15 Oct 2015COMMON STOCK HKD.1 26 Oct 2015

1,036.000 0.009.997258Local7.750050
1.289960 0.00 0.00Base

0.00
0.00
0.00 10,357.16

1,336.41

MACQUARIE BANK LIMITED HKD/HK1643655004 HONG KONG + CHINA GAS 29 Oct 2015COMMON STOCK 02 Nov 2015

48,000.000 0.0016.042100Local7.750150
2.069908 0.00 39.74Base

308.01
107.13
830.29 771,159.10

99,502.47

AUTREPAT-STK/$ DIV HKD/HK1656835907 NWS HOLDINGS LTD 11 Dec 2015COMMON STOCK HKD1.0 29 Dec 2015

1,465.000 0.0010.272348Local7.750400
1.325396 0.00 0.00Base

0.00
0.00
0.00 15,048.99

1,941.71

AUTREPAT-STK/$ DIV HKD/HK1663376002 NEW WORLD DEVELOPMENT 10 Dec 2015COMMON STOCK 29 Dec 2015
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6,314.000 0.007.364919Local7.750450
0.950257 0.00 0.00Base

0.00
0.00
0.00 46,502.10

5,999.92

AUTREPAT-STK/$ DIV HKD/HK1671156909 CHINA RESOURCES POWER HOLDIN 27 Oct 2015COMMON STOCK 06 Nov 2015

540.000 0.0018.000000Local7.750050
2.322566 0.00 0.00Base

0.00
0.00
0.00 9,720.00

1,254.20

MACQUARIE BANK LIMITED HKD/HK1685992000 SUN HUNG KAI PROPERTIES 29 Oct 2015 0.01COMMON STOCK 02 Nov 2015

7,000.000 0.00105.757100Local7.750150
13.645813 0.00 38.21Base

296.12
102.96
798.00 741,393.82

95,661.87

UBS SECURITIES ASIA LTD HKD/HK1BW4NKK909 GF SECURITIES CO LTD H 30 Nov 2015COMMON STOCK CNY1.0 02 Dec 2015

47,800.000 0.0018.730600Local7.751950
2.416244 0.00 23.10Base

179.06
124.47
964.94 896,466.68

115,644.02

0.00112,155.000 Local
0.00Base

783.19
101.05

2,593.23
334.56

2,490,647.85
321,340.60

HONG KONG DOLLAR Total

JAPANESE YEN

INSTINET U.K. LTD JPY/JP5613674902 OBIC CO LTD 30 Nov 2015 0.02COMMON STOCK 03 Dec 2015

2,300.000 0.006,538.449130Local123.220000
53.063213 0.00 36.61Base

4,511.00
0.00
0.00 15,042,944.00

122,082.00

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5619446909 KOSE CORP 06 Oct 2015 0.05COMMON STOCK 09 Oct 2015

1,100.000 0.0011,926.363636Local120.185000
99.233379 0.00 54.57Base

6,559.00
0.00
0.00 13,125,559.00

109,211.29

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5635661002 MIRACA HOLDINGS INC 06 Oct 2015 0.02COMMON STOCK 09 Oct 2015

1,900.000 0.005,136.842105Local120.185000
42.741125 0.00 40.60Base

4,880.00
0.00
0.00 9,764,880.00

81,248.74

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5644146003 AIR WATER INC 06 Oct 2015 0.01COMMON STOCK 09 Oct 2015

6,000.000 0.001,868.666667Local120.185000
15.548252 0.00 46.64Base

5,606.00
0.00
0.00 11,217,606.00

93,336.16

Books Closed Prepared by State StreetPage 559



NHHJ
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

INSTINET U.K. LTD JPY/JP5647217009 JAPAN AIRPORT TERMINAL CO 30 Nov 2015 0.02COMMON STOCK 03 Dec 2015

1,500.000 0.006,210.149333Local123.280000
50.374346 0.00 22.66Base

2,794.00
0.00
0.00 9,318,018.00

75,584.18

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5652817909 JAPAN PRIME REALTY INVESTMEN 06 Oct 2015 1.64REIT 09 Oct 2015

29.000 0.00394,344.827586Local120.185000
3,281.148459 0.00 47.58Base

5,718.00
0.00
0.00 11,441,718.00

95,200.88

INSTINET U.K. LTD JPY/JP5654635903 SOHGO SECURITY SERVICES CO 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

2,100.000 0.005,902.834762Local123.220000
47.904843 0.00 30.17Base

3,718.00
0.00
0.00 12,399,671.00

100,630.34

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5668359904 HOKUHOKU FINANCIAL GROUP INC 06 Oct 2015COMMON STOCK 09 Oct 2015

43,000.000 0.00269.465093Local120.185000
2.242086 0.00 48.20Base

5,793.00
0.00
0.00 11,592,792.00

96,457.89

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5668953904 KAKAKU.COM INC 06 Oct 2015 0.01COMMON STOCK 09 Oct 2015

5,100.000 0.001,999.254902Local120.185000
16.634812 0.00 42.42Base

5,098.00
0.00
0.00 10,201,298.00

84,879.96

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5674058003 RINNAI CORP 06 Oct 2015 0.04COMMON STOCK 09 Oct 2015

1,300.000 0.009,593.846154Local120.185000
79.825653 0.00 51.89Base

6,236.00
0.00
0.00 12,478,236.00

103,825.24

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5680531902 HULIC CO LTD 06 Oct 2015COMMON STOCK 09 Oct 2015

10,600.000 0.001,140.952830Local120.185000
9.493305 0.00 50.31Base

6,047.00
0.00
0.00 12,100,147.00

100,679.34

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5686556903 SUZUKEN CO LTD 06 Oct 2015 0.02COMMON STOCK 09 Oct 2015

2,800.000 0.003,968.750000Local120.185000
33.022008 0.00 46.23Base

5,556.00
0.00
0.00 11,118,056.00

92,507.85

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5689522001 TOHO GAS CO LTD 06 Oct 2015COMMON STOCK 09 Oct 2015
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15,000.000 0.00716.400000Local120.185000
5.960810 0.00 44.71Base

5,373.00
0.00
0.00 10,751,373.00

89,456.86

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5689542009 TOKYO TATEMONO CO LTD 06 Oct 2015 0.01COMMON STOCK 09 Oct 2015

7,300.000 0.001,528.643836Local120.185000
12.719090 0.00 46.42Base

5,579.00
0.00
0.00 11,164,679.00

92,895.78

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5ACI06XDV4 IIDA GROUP HOLDINGS CO LTD 06 Oct 2015 0.01COMMON STOCK 09 Oct 2015

5,000.000 0.001,990.060000Local120.185000
16.558306 0.00 41.39Base

4,975.00
0.00
0.00 9,955,275.00

82,832.92

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5ACI0GQT58 KYUSHU FINANCIAL GROUP INC 06 Oct 2015COMMON STOCK 09 Oct 2015

12,000.000 0.00899.741667Local120.185000
7.486306 0.00 44.91Base

5,398.00
0.00
0.00 10,802,298.00

89,880.58

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5ACI0GQTT6 NOMURA REAL ESTATE MASTER FU 29 Oct 2015 0.62REIT 04 Nov 2015

126.000 0.00151,156.746032Local121.140000
1,247.785587 0.00 78.60Base

9,522.00
0.00
0.00 19,055,272.00

157,299.59

INSTINET U.K. LTD JPY/JP5B05LZ0900 HAKUHODO DY HOLDINGS INC 06 Nov 2015COMMON STOCK 11 Nov 2015

8,300.000 0.001,262.606265Local123.175000
10.250508 0.00 25.52Base

3,143.00
0.00
0.00 10,482,775.00

85,104.73

INSTINET U.K. LTD JPY/JP5B3FF8W906 HOSHIZAKI ELECTRIC CO LTD 30 Nov 2015 0.02COMMON STOCK 03 Dec 2015

1,400.000 0.008,635.994286Local123.220000
70.085979 0.00 29.44Base

3,627.00
0.00
0.00 12,094,019.00

98,149.81

INSTINET U.K. LTD JPY/JP5BYT814908 JAPAN POST HOLDINGS CO LTD 30 Nov 2015COMMON STOCK 03 Dec 2015

16,000.000 0.001,902.779188Local123.280000
15.434614 0.00 74.08Base

9,133.00
0.00
0.00 30,453,600.00

247,027.90

INSTINET U.K. LTD JPY/JP5BYT816903 JAPAN POST BANK CO LTD 30 Nov 2015COMMON STOCK 03 Dec 2015

13,000.000 0.001,732.205692Local123.280000
14.050987 0.00 54.79Base

6,755.00
0.00
0.00 22,525,429.00

182,717.63
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0.00155,855.000 Local
0.00Base

116,021.00
957.74

0.00
0.00

277,085,645.00
2,281,009.67

JAPANESE YEN Total

MALAYSIAN RINGGIT

RIGHTS EXERCISED MYR/MY3624467908 RHB CAPITAL BHD 08 Dec 2015COMMON STOCK MYR1.

3,005.000 0.004.820000Local4.215000
1.143535 0.00 0.00Base

0.00
0.00
0.00 14,484.10

3,436.32

RIGHTS EXERCISED MYR/MY308 Dec 2015 CANCEL

-3,005.000 0.004.820000Local4.215000
1.143535 0.00 0.00Base

0.00
0.00
0.00 -14,484.10

-3,436.32
624467908 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

RIGHTS EXERCISED MYR/MY4643689904 HONG LEONG BANK BERHAD 14 Dec 2015COMMON STOCK MYR1. 14 Dec 2015

2,640.000 0.0010.400000Local4.292500
2.422831 0.00 0.00Base

0.00
0.00
0.00 27,456.00

6,396.27

AUTREPAT-DIV RE MYR/MY3655632008 MALAYAN BANKING BHD 29 Oct 2015COMMON STOCK MYR1. 11 Nov 2015

3,868.000 0.007.500258Local4.272000
1.755678 0.00 0.00Base

0.00
0.00
0.00 29,011.00

6,790.96

RIGHTS ISSUE (NON CASH) MYR/MY3975LGZ902 HONG LEONG BANK BHD 25 Nov 2015RIGHT 27 Nov 2015

2,640.000 0.000.000000Local4.249000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) MYR/MY325 Nov 2015

2,640.000 0.000.000000Local4.249000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) MYR/MY325 Nov 2015 CANCEL

-2,640.000 0.000.000000Local4.249000 0.00 0.00 0.00
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0.000000 0.00 0.00Base 0.00 0.00
975LGZ902 Total

0.00 0.000.00 0.002,640.000 Local

0.00 0.00 0.00 0.00Base

AUTREPAT-DIV RE MYR/MY3B29TTR903 SIME DARBY BERHAD 29 Dec 2015COMMON STOCK MYR.5 OPEN

3,361.000 0.007.461443Local4.293500
1.737846 0.00 0.00Base

0.00
0.00
0.00 25,077.91

5,840.90

AUTREPAT-DIV RE MYR/MY3B2QZGV905 AXIATA GROUP BERHAD 19 Oct 2015COMMON STOCK MYR1. 29 Oct 2015

1,312.000 0.005.552987Local4.178000
1.329102 0.00 0.00Base

0.00
0.00
0.00 7,285.52

1,743.78

RIGHTS ISSUE (NON CASH) MYR/MY4BYNQKK907 RHB CAPITAL BHD 19 Nov 2015RIGHT 23 Nov 2015

3,005.000 0.000.000000Local4.391000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

0.0016,826.000 Local
0.00Base

0.00
0.00

0.00
0.00

88,830.43
20,771.91

MALAYSIAN RINGGIT Total

MEXICAN PESO

BANCO SANTANDER CENTRAL HISPANO MXN/MX1230681900 EL PUERTO DE LIVERPOOL C1 05 Oct 2015 0.01COMMON STOCK 08 Oct 2015

6,700.000 0.00224.585500Local16.701000
13.447428 0.00 72.08Base

1,203.78
0.00
0.00 1,505,926.63

90,169.85

J P MORGAN SECURITIES INC MXN/MX1239254907 GRUMA S.A.B. B 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

6,800.000 0.00241.382900Local16.598750
14.542234 0.00 79.11Base

1,313.12
0.00
0.00 1,642,716.84

98,966.30

BANCO SANTANDER CENTRAL HISPANO MXN/MX1239338908 PROMOTORA Y OPERADORA DE INF 05 Oct 2015 0.01COMMON STOCK 08 Oct 2015

8,800.000 0.00190.799100Local16.701000
11.424412 0.00 80.43Base

1,343.23
0.00
0.00 1,680,375.31

100,615.25
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J P MORGAN SECURITIES INC MXN/MX1BHWQZW902 GENTERA SAB DE CV 30 Nov 2015COMMON STOCK 03 Dec 2015

37,400.000 0.0032.691300Local16.598750
1.969504 0.00 58.93Base

978.12
0.00
0.00 1,223,632.74

73,718.37

0.0059,700.000 Local
0.00Base

4,838.25
290.55

0.00
0.00

6,052,651.52
363,469.77

MEXICAN PESO Total

NORWEGIAN KRONE

BNY CONVERGEX EXECUTION SOLUTIONS L NOK/NO3479053902 SCHIBSTED ASA CL A 30 Nov 2015 0.01COMMON STOCK NOK.5 02 Dec 2015

2,655.000 0.00317.708700Local8.686100
36.576680 0.00 32.05Base

278.36
0.00
0.00 843,794.96

97,143.13

0.002,655.000 Local
0.00Base

278.36
32.05

0.00
0.00

843,794.96
97,143.13

NORWEGIAN KRONE Total

PHILIPPINE PESO

SG SECURITIES HK PHP/PH2606841906 ABOITIZ EQUITY VENTURES INC 06 Oct 2015COMMON STOCK PHP1. 09 Oct 2015

68,900.000 0.0058.029300Local46.480000
1.248479 0.00 103.22Base

4,797.86
34.41

1,599.29 4,004,615.92
86,157.83

0.0068,900.000 Local
0.00Base

4,797.86
103.22

1,599.29
34.41

4,004,615.92
86,157.83

PHILIPPINE PESO Total

POUND STERLING

SOCIETE GENERALE LONDON BRANCH GBP/GBB005367008 ASHTEAD GROUP PLC 04 Nov 2015 0.01COMMON STOCK GBP.1 06 Nov 2015

829.000 0.0010.420000Local0.649942
16.032200 0.00 5.32Base

3.46
66.45
43.19 8,684.83

13,362.47

SOCIETE GENERALE LONDON BRANCH GBP/GBB005958905 ARM HOLDINGS PLC 04 Nov 2015 0.01COMMON STOCK GBP.000 06 Nov 2015

687.000 0.0010.430000Local0.649942
16.047586 0.00 4.42Base

2.87
55.13
35.83 7,204.11

11,084.24
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AUTREPAT-STK/$ DIV GBP/GBB013670005 BRITISH LAND CO PLC 16 Oct 2015REIT GBP.25 06 Nov 2015

261.000 0.008.442145Local0.646768
13.052818 0.00 0.00Base

0.00
0.00
0.00 2,203.40

3,406.80

SOCIETE GENERALE LONDON BRANCH GBP/GBB015008907 TULLOW OIL PLC 04 Nov 2015COMMON STOCK GBP.1 06 Nov 2015

1,446.000 0.002.338997Local0.649942
3.598778 0.00 2.08Base

1.35
26.02
16.91 3,400.45

5,231.93

SOCIETE GENERALE LONDON BRANCH GBP/GBB023352008 CRODA INTERNATIONAL PLC 04 Nov 2015 0.02COMMON STOCK GBP.1 06 Nov 2015

464.000 0.0028.991200Local0.649942
44.605826 0.00 8.28Base

5.38
105.02

68.26 13,525.56
20,810.41

SOCIETE GENERALE LONDON BRANCH GBP/GBB026349902 BAE SYSTEMS PLC 04 Nov 2015COMMON STOCK GBP.025 06 Nov 2015

5,220.000 0.004.461500Local0.649942
6.864459 0.00 14.34Base

9.32
180.71
117.45 23,415.80

36,027.52

SOCIETE GENERALE LONDON BRANCH GBP/GBB040828907 STANDARD CHARTERED PLC 04 Nov 2015COMMON STOCK USD.5 06 Nov 2015

968.000 0.006.675000Local0.649942
10.270147 0.00 3.97Base

2.58
49.71
32.31 6,496.29

9,995.18

NEW TO ORD NON CASH GBP/GBB11 Dec 2015 11 Dec 2015

25,870.000 0.004.650000Local0.658935
7.056842 0.00 0.00Base

0.00
0.00
0.00 120,295.50

182,560.51
040828907 Total

2.58 32.310.00 126,791.7926,838.000 Local

0.00 3.97 49.71 192,555.69Base

AUTREPAT-STK/$ DIV GBP/GBB068343904 INTU PROPERTIES PLC 30 Oct 2015REIT GBP.5 24 Nov 2015

494.000 0.003.297469Local0.653766
5.043806 0.00 0.00Base

0.00
0.00
0.00 1,628.95

2,491.64

SOCIETE GENERALE LONDON BRANCH GBP/GBB071887004 RIO TINTO PLC 04 Nov 2015 0.01COMMON STOCK GBP.1 06 Nov 2015

98.000 0.0023.695000Local0.649942 0.93 11.61 2,334.65
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36.457099 0.00 1.43Base 17.86 3,592.09

SOCIETE GENERALE LONDON BRANCH GBP/GBB087061008 LLOYDS BANKING GROUP PLC 04 Nov 2015COMMON STOCK 06 Nov 2015

25,793.000 0.000.748100Local0.649942
1.151026 0.00 11.88Base

7.72
149.98

97.48 19,400.94
29,850.26

SOCIETE GENERALE LONDON BRANCH GBP/GBB092232909 SMITH + NEPHEW PLC 04 Nov 2015 0.01COMMON STOCK USD.2 06 Nov 2015

168.000 0.0011.100000Local0.649942
17.078447 0.00 1.15Base

0.75
14.34

9.32 1,874.87
2,884.67

SOCIETE GENERALE LONDON BRANCH GBP/GBB094658903 WEIR GROUP PLC/THE 04 Nov 2015 0.01COMMON STOCK GBP.125 06 Nov 2015

1,053.000 0.0011.400000Local0.649942
17.540027 0.00 7.39Base

4.80
93.89
61.02 12,070.02

18,570.92

SOCIETE GENERALE LONDON BRANCH GBP/GBB306465907 GKN PLC 04 Nov 2015COMMON STOCK GBP.1 06 Nov 2015

5,259.000 0.002.933200Local0.649942
4.513018 0.00 9.49Base

6.17
120.21

78.13 15,510.00
23,863.67

SOCIETE GENERALE LONDON BRANCH GBP/GBB331952903 KINGFISHER PLC 04 Nov 2015COMMON STOCK GBP.157 06 Nov 2015

2,116.000 0.003.500000Local0.649942
5.385096 0.00 4.55Base

2.96
56.97
37.03 7,445.99

11,456.39

SOCIETE GENERALE LONDON BRANCH GBP/GBBACI08MBH9 INTERCONTINENTAL HOTELS GROU 04 Nov 2015 0.02COMMON STOCK GBP.158 06 Nov 2015

121.000 0.0026.250000Local0.649942
40.388219 0.00 1.95Base

1.27
24.43
15.88 3,193.40

4,913.36

SOCIETE GENERALE LONDON BRANCH GBP/GBBB01C3S908 RANDGOLD RESOURCES LTD 04 Nov 2015 0.03COMMON STOCK USD.05 06 Nov 2015

118.000 0.0043.300000Local0.649942
66.621329 0.00 3.14Base

2.04
0.00
0.00 5,111.44

7,864.46

SOCIETE GENERALE LONDON BRANCH GBP/GBBB01FLG907 G4S PLC 04 Nov 2015COMMON STOCK GBP.25 06 Nov 2015

2,268.000 0.002.449200Local0.649942
3.768336 0.00 3.42Base

2.22
42.73
27.77 5,584.78

8,592.74

AUTREPAT-STK/$ DIV EUR/GBBB03MLX903 ROYAL DUTCH SHELL PLC A SHS 27 Nov 2015COMMON STOCK EUR.07
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2,850.000 0.0016.212435Local0.664938
24.381875 0.00 0.00Base

0.00
0.00
0.00 46,205.44

69,488.34

AUTREPAT-STK/$ DIV EUR/GBB27 Nov 2015 CANCEL

-2,850.000 0.0016.212435Local0.664938
24.381875 0.00 0.00Base

0.00
0.00
0.00 -46,205.44

-69,488.34

AUTREPAT-STK/$ DIV GBP/GBB27 Nov 2015 18 Dec 2015

1,663.000 0.0016.218051Local0.664938
24.390321 0.00 0.00Base

0.00
0.00
0.00 26,970.62

40,561.11

AUTREPAT-STK/$ DIV GBP/GBB27 Nov 2015 18 Dec 2015

2,850.000 0.0016.212435Local0.664938
24.381875 0.00 0.00Base

0.00
0.00
0.00 46,205.44

69,488.34
B03MLX903 Total

0.00 0.000.00 73,176.064,513.000 Local

0.00 0.00 0.00 110,049.45Base

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB03MM4906 ROYAL DUTCH SHELL PLC B SHS 29 Oct 2015 0.01COMMON STOCK EUR.07 02 Nov 2015

7,560.000 0.0017.225000Local0.653766
26.347348 0.00 79.68Base

52.09
997.47
652.11 130,925.20

200,263.09

SOCIETE GENERALE LONDON BRANCH GBP/GBBB0744B906 BUNZL PLC 04 Nov 2015 0.01COMMON STOCK GBP.321 06 Nov 2015

301.000 0.0018.770000Local0.649942
28.879500 0.00 3.48Base

2.26
43.47
28.25 5,680.28

8,739.67

SOCIETE GENERALE LONDON BRANCH GBP/GBBB19NLV907 EXPERIAN PLC 04 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

589.000 0.0011.310000Local0.649942
17.401553 0.00 4.09Base

2.66
0.00
0.00 6,664.25

10,253.61

SOCIETE GENERALE LONDON BRANCH GBP/GBBB1KJJ4906 WHITBREAD PLC 04 Nov 2015 0.03COMMON STOCK GBP.767 06 Nov 2015

383.000 0.0048.330000Local0.649942
74.360481 0.00 11.39Base

7.40
143.94

93.55 18,611.34
28,635.39

SOCIETE GENERALE LONDON BRANCH GBP/GBBB1VZ0M908 HARGREAVES LANSDOWN PLC 04 Nov 2015 0.01COMMON STOCK GBP.004 06 Nov 2015
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247.000 0.0014.556200Local0.649942
22.396152 0.00 2.22Base

1.44
27.66
17.98 3,614.80

5,561.73

SOCIETE GENERALE LONDON BRANCH GBP/GBBB1XZS8907 ANGLO AMERICAN PLC 04 Nov 2015COMMON STOCK USD.549 06 Nov 2015

977.000 0.005.706000Local0.649942
8.779245 0.00 3.43Base

2.23
42.88
27.87 5,604.86

8,623.63

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB1Z4ST908 PROVIDENT FINANCIAL PLC 30 Nov 2015 0.02COMMON STOCK GBP.207 02 Dec 2015

5,160.000 0.0035.866400Local0.664783
53.952041 0.00 91.86Base

61.07
1,393.46

926.35 186,058.04
279,877.85

SOCIETE GENERALE LONDON BRANCH GBP/GBBB23K0M900 CAPITA PLC 04 Nov 2015 0.01COMMON STOCK GBP.020 06 Nov 2015

873.000 0.0012.830400Local0.649942
19.740838 0.00 6.89Base

4.48
87.70
57.00 11,262.42

17,328.35

SOCIETE GENERALE LONDON BRANCH GBP/GBBB2B0DG904 RELX PLC 04 Nov 2015 0.01COMMON STOCK GBP.144 06 Nov 2015

757.000 0.0011.660000Local0.649942
17.940062 0.00 5.43Base

3.53
67.90
44.13 8,874.28

13,653.96

SOCIETE GENERALE LONDON BRANCH GBP/GBBB2QPKJ909 FRESNILLO PLC 04 Nov 2015COMMON STOCK USD.5 06 Nov 2015

1,252.000 0.007.350000Local0.649942
11.308701 0.00 5.66Base

3.68
70.79
46.01 9,251.89

14,234.95

SOCIETE GENERALE LONDON BRANCH GBP/GBBB39J2M903 UNITED UTILITIES GROUP PLC 04 Nov 2015 0.01COMMON STOCK GBP.05 06 Nov 2015

1,893.000 0.009.671800Local0.649942
14.881020 0.00 11.26Base

7.32
142.38

92.54 18,408.58
28,323.42

SOCIETE GENERALE LONDON BRANCH GBP/GBBB4Y7R1908 DIXONS CARPHONE PLC 04 Nov 2015COMMON STOCK GBP.001 06 Nov 2015

1,461.000 0.004.626000Local0.649942
7.117558 0.00 4.15Base

2.70
51.99
33.79 6,795.08

10,454.90

SOCIETE GENERALE LONDON BRANCH GBP/GBBB70FPS903 JOHNSON MATTHEY PLC 04 Nov 2015 0.02COMMON STOCK GBP1.04 06 Nov 2015

671.000 0.0026.331300Local0.649942
40.513307 0.00 10.88Base

7.07
137.46

89.34 17,764.71
27,332.76
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SOCIETE GENERALE LONDON BRANCH GBP/GBBB8KF9B904 WPP PLC 04 Nov 2015 0.01COMMON STOCK GBP.1 06 Nov 2015

671.000 0.0014.910000Local0.649942
22.940509 0.00 6.15Base

4.00
1.54
1.00 10,009.61

15,400.77

SOCIETE GENERALE LONDON BRANCH GBP/GBBBGLP8L902 IMI PLC 04 Nov 2015 0.01COMMON STOCK GBP.285 06 Nov 2015

842.000 0.009.767100Local0.649942
15.027649 0.00 5.06Base

3.29
63.27
41.12 8,268.31

12,721.61

SOCIETE GENERALE LONDON BRANCH GBP/GBBBK1PTB904 AGGREKO PLC 04 Nov 2015 0.01COMMON STOCK GBP.048 06 Nov 2015

187.000 0.009.507100Local0.649942
14.627613 0.00 1.09Base

0.71
13.68

8.89 1,787.43
2,750.14

SOCIETE GENERALE LONDON BRANCH GBP/GBBBMHTPY909 REXAM PLC 04 Nov 2015COMMON STOCK GBP.803 06 Nov 2015

862.000 0.005.469500Local0.649942
8.415366 0.00 2.91Base

1.89
36.26
23.57 4,740.17

7,293.22

SOCIETE GENERALE LONDON BRANCH GBP/GBBBV9FYX900 MELROSE HOLDINGS PLC 04 Nov 2015COMMON STOCK GBP.001 06 Nov 2015

3,080.000 0.002.691200Local0.649942
4.140677 0.00 5.11Base

3.32
63.76
41.44 8,333.66

12,822.16

SOCIETE GENERALE LONDON BRANCH GBP/GBBBVFD7Q903 STANDARD LIFE PLC 04 Nov 2015COMMON STOCK GBP.122 06 Nov 2015

735.000 0.004.218000Local0.649942
6.489810 0.00 1.91Base

1.24
23.85
15.50 3,116.97

4,795.77

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBBVYVFW900 AUTO TRADER GROUP PLC 30 Nov 2015COMMON STOCK GBP.01 02 Dec 2015

26,361.000 0.004.054100Local0.664783
6.098381 0.00 53.05Base

35.27
805.30
535.35 107,440.75

161,617.78

SOCIETE GENERALE LONDON BRANCH GBP/GBBBY9D0Y904 DIRECT LINE INSURANCE GROUP 04 Nov 2015COMMON STOCK GBP.109 06 Nov 2015

916.000 0.003.951200Local0.649942
6.079312 0.00 2.23Base

1.45
27.85
18.10 3,638.85

5,598.73

EXCHANGE OFFER (NON CASH) GBP/GBBBYRJP4900 MELROSE INDUSTRIES PLC 19 Nov 2015COMMON STOCK GBP.01 19 Nov 2015

35,397.000 0.002.763564Local0.638566 0.00 0.00 97,821.91

Books Closed Prepared by State StreetPage 569



NHHJ
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

4.327765 0.00 0.00Base 0.00 153,189.95

AUTREPAT-RTS ISSUED GBP/GBBBYSVPQ903 ROLLS ROYCE HOLDINGS PLC 22 Oct 2015PREFERRED STOCK 02 Nov 2015

6,194,399.000 0.000.001000Local0.646810
0.001546 0.00 0.00Base

0.00
0.00
0.00 6,194.40

9,576.86

RIGHTS ISSUE (NON CASH) GBP/GBBBYZXCH905 STANDARD CHARTERED PLC 23 Nov 2015RIGHTS 20151210 23 Nov 2015

25,870.000 0.000.000000Local0.657938
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS EXERCISED GBP/GBBBYZXF0909 STANDARD CHARTERED PLC 10 Dec 2015COMMON STOCK 10 Dec 2015

25,870.000 0.004.650000Local0.658935
7.056842 0.00 0.00Base

0.00
0.00
0.00 120,295.50

182,560.51

0.006,415,060.000 Local
0.00Base

262.92
400.74

3,446.08
5,246.06

1,133,720.33
1,728,219.52

POUND STERLING Total

QATARI RIAL

HSBC BANK PLC QAR/QA1614804904 QATAR INSURANCE CO 06 Oct 2015 0.08COMMON STOCK QAR10. 11 Oct 2015

3,212.000 0.0095.498300Local3.641450
26.225350 0.00 252.71Base

920.22
0.00
0.00 307,660.76

84,488.53

HSBC BANK PLC QAR/QA1615044906 COMMERCIAL BANK QSC 06 Oct 2015 0.05COMMON STOCK QAR10.0 11 Oct 2015

5,683.000 0.0056.320299Local3.641450
15.466449 0.00 263.69Base

960.20
0.00
0.00 321,028.46

88,159.51

0.008,895.000 Local
0.00Base

1,880.42
516.40

0.00
0.00

628,689.22
172,648.04

QATARI RIAL Total

SINGAPORE DOLLAR

MACQUARIE BANK LIMITED SGD/SG3624226007 JARDINE CYCLE + CARRIAGE LTD 29 Oct 2015 0.01COMMON STOCK 03 Nov 2015

4,000.000 0.0032.000500Local1.404400
22.785887 0.00 36.46Base

51.20
29.62
41.60 128,094.80

91,209.63
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

RIGHTS ISSUE (NON CASH) SGD/SG3ACI0JM8T5 ASCENDAS REAL ESTATE INVT RTS 28 Dec 2015RTS EXP. 13JAN2016

2,587.000 0.000.000000Local1.405700
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) SGD/SG328 Dec 2015 CANCEL

-2,587.000 0.000.000000Local1.405700
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) SGD/SG328 Dec 2015 OPEN

2,597.000 0.000.000000Local1.407950
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
ACI0JM8T5 Total

0.00 0.000.00 0.002,597.000 Local

0.00 0.00 0.00 0.00Base

CREDIT SUISSE SECURITIES (USA) LLC SGD/SG3B04PZ7907 SUNTEC REIT 06 Oct 2015REIT 09 Oct 2015

85,000.000 0.001.562200Local1.423200
1.097667 0.00 37.32Base

53.11
30.32
43.15 132,883.26

93,369.35

0.0091,597.000 Local
0.00Base

104.31
73.78

84.75
59.94

260,978.06
184,578.98

SINGAPORE DOLLAR Total

SOUTH AFRICAN RAND

AUTREPAT-DIV RE ZAR/ZA3927UBA901 REDEFINE PROPERTIES 27 Nov 2015 1COMMON STOCK 01 Dec 2015

8,173.000 0.0010.300365Local14.269000
0.721870 0.00 0.00Base

0.00
0.00
0.00 84,184.89

5,899.86

CUSIP CHANGE NON CASH ZAR/ZA1ACI0HD305 MR PRICE GROUP LTD 26 Oct 2015COMMON STOCK ZAR.000 02 Nov 2015

9,347.000 0.00219.160507Local11.033588
19.863031 0.00 0.00Base

0.00
0.00
0.00 2,048,493.26

185,659.75

CUSIP CHANGE NON CASH ZAR/ZA3ACI0J34P9 RESILIENT REIT LTD 30 Nov 2015REIT 07 Dec 2015

10,033.000 0.00119.306223Local13.594401 0.00 0.00 1,196,999.34
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8.776130 0.00 0.00Base 0.00 88,050.91

BNP PARIBAS SECURITIES SERVICE ZAR/ZA3B038WK900 SPAR GROUP LIMITED/THE 06 Nov 2015 0.01COMMON STOCK 13 Nov 2015

5,852.000 0.00204.006600Local14.193650
14.373089 0.00 42.06Base

596.92
214.53

3,044.88 1,197,488.42
84,367.90

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3B3R5FK903 NEW EUROPE PROPERTY INVEST 30 Nov 2015COMMON STOCK 07 Dec 2015

7,863.000 0.00165.133700Local14.479050
11.405009 0.00 35.87Base

519.38
0.00
0.00 1,298,965.66

89,713.46

HSBC BANK PLC ZAR/ZA3B4K90R901 LIFE HEALTHCARE GROUP HOLDIN 06 Oct 2015COMMON STOCK 13 Oct 2015

33,306.000 0.0037.471000Local13.594400
2.756356 0.00 45.90Base

624.00
229.51

3,120.02 1,251,753.15
92,078.59

AUTREPAT-STK/$ DIV ZAR/ZA311 Dec 2015 14 Dec 2015

778.000 0.0036.816401Local15.203250
2.421614 0.00 0.00Base

0.00
0.00
0.00 28,643.16

1,884.03
B4K90R901 Total

624.00 3,120.020.00 1,280,396.3134,084.000 Local

0.00 45.90 229.51 93,962.62Base

CONVERSION NON CASH ZAR/ZA3BMP385909 REDEFINE PROPERTIES LTD 27 Nov 2015 2REIT 02 Dec 2015

8,173.000 0.0010.300365Local14.268964
0.721872 0.00 0.00Base

0.00
0.00
0.00 84,184.89

5,899.86

HSBC BANK PLC ZAR/ZA3BN57DK901 RESILIENT PROPERTY INCOME 06 Oct 2015REIT 13 Oct 2015

10,033.000 0.00119.246600Local13.594400
8.771744 0.00 44.00Base

598.20
0.00
0.00 1,196,999.34

88,050.91

MERGER NON CASH ZAR/ZA1BZ56LK907 STEINHOFF INTERNATIONAL H NV 07 Dec 2015COMMON STOCK EUR.5 07 Dec 2015

100,775.000 0.0037.454898Local9.740771
3.845168 0.00 0.00Base

0.00
0.00
0.00 3,774,517.39

387,496.79

Books Closed Prepared by State StreetPage 572



NHHJ
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MSCI ACWI US INDEXPurchase Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00194,333.000 Local
0.00Base

2,338.50
167.83

6,164.90
444.04

12,162,229.50
1,029,102.06

SOUTH AFRICAN RAND Total

SOUTH KOREAN WON

MERRILL LYNCH INTERNATIONAL KRW/KR4615593902 DONGBU INSURANCE CO LTD 06 Nov 2015 0.04COMMON STOCK KRW500. 10 Nov 2015

1,510.000 0.0066,189.403974Local1,141.900000
57.964274 0.00 61.27Base

69,960.00
0.00
0.00 100,015,960.00

87,587.32

GOLDMAN SACHS (ASIA) LLC KRW/KR4640776902 HANWHA CHEMICAL CORP 30 Nov 2015 0.01COMMON STOCK 02 Dec 2015

3,700.000 0.0024,900.000000Local1,158.050000
21.501662 0.00 47.73Base

55,278.00
0.00
0.00 92,185,278.00

79,603.88

KOREA INVESTMENT AND SECURITIES CO. KRW/KR4653668905 HANSSEM CO LTD 06 Oct 2015 0.27COMMON STOCK 08 Oct 2015

330.000 0.00283,495.454545Local1,165.950000
243.145465 0.00 88.26Base

102,909.00
0.00
0.00 93,656,409.00

80,326.27

MERRILL LYNCH INTERNATIONAL KRW/KR4689683001 HYOSUNG CORPORATION 06 Nov 2015 0.07COMMON STOCK 10 Nov 2015

812.000 0.00114,763.546798Local1,141.900000
100.502274 0.00 57.12Base

65,230.00
0.00
0.00 93,253,230.00

81,664.97

RIGHTS ISSUE (NON CASH) KRW/KR4ACI0GXSL9 MIRAE ASSET SECURITIES CO LT 24 Sep 2015RIGHTS 12 Oct 2015

1.000 0.000.000000Local1,192.550000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) KRW/KR3ACI0J4022 BNK FINANCIAL GROUP INC 04 Dec 2015RIGHT

2,148.000 0.0070,970.041433Local1,164.650000
60.936798 0.00 0.00Base

0.00
0.00
0.00 152,443,649.00

130,892.24

RIGHTS ISSUE (NON CASH) KRW/KR304 Dec 2015 CANCEL

-2,148.000 0.0070,970.041433Local1,164.650000
60.936798 0.00 0.00Base

0.00
0.00
0.00 -152,443,649.00

-130,892.24

RIGHTS ISSUE (NON CASH) KRW/KR304 Dec 2015 18 Dec 2015
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Units/Original Face

Comm Per Shr

2,148.000 0.000.000000Local1,156.650000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
ACI0J4022 Total

0.00 0.000.00 0.002,148.000 Local

0.00 0.00 0.00 0.00Base

MERRILL LYNCH INTERNATIONAL KRW/KR4B01RJV901 GS HOLDINGS 06 Nov 2015 0.03COMMON STOCK 10 Nov 2015

1,817.000 0.0051,820.748487Local1,141.900000
45.381162 0.00 57.72Base

65,910.00
0.00
0.00 94,224,210.00

82,515.29

RIGHTS EXERCISED KRW/KR3B0WD5H904 MIRAE ASSET SECURITIES CO LT 05 Nov 2015COMMON STOCK 05 Nov 2015

1,353.000 0.0021,750.000000Local1,132.000000
19.213781 0.00 0.00Base

0.00
0.00
0.00 29,427,750.00

25,996.26

GOLDMAN SACHS (ASIA) LLC KRW/KR4B613DJ904 HANMI PHARM CO LTD 30 Nov 2015 0.41COMMON STOCK 02 Dec 2015

180.000 0.00794,000.000000Local1,158.050000
685.635335 0.00 74.05Base

85,752.00
0.00
0.00 143,005,752.00

123,488.41

0.0011,851.000 Local
0.00Base

445,039.00
386.15

0.00
0.00

645,768,589.00
561,182.40

SOUTH KOREAN WON Total

SWEDISH KRONA

MERRILL LYNCH INTERNATIONAL SEK/SE1B0S165900 ICA GRUPPEN AB 06 Oct 2015 0.01COMMON STOCK SEK2.5 08 Oct 2015

2,748.000 0.00288.322400Local8.246400
34.963426 0.00 26.42Base

217.89
0.00
0.00 792,527.85

96,105.92

0.002,748.000 Local
0.00Base

217.89
26.42

0.00
0.00

792,527.85
96,105.92

SWEDISH KRONA Total

SWISS FRANC

RIGHTS EXERCISED CHF/CH1717158901 CREDIT SUISSE GROUP AG REG 03 Dec 2015COMMON STOCK CHF.04

8,649.000 0.0018.000000Local1.028850 0.00 0.00 155,682.00
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17.495262 0.00 0.00Base 0.00 151,316.53

RIGHTS EXERCISED CHF/CH103 Dec 2015 CANCEL

-8,649.000 0.0018.000000Local1.028850
17.495262 0.00 0.00Base

0.00
0.00
0.00 -155,682.00

-151,316.53

RIGHTS EXERCISED CHF/CH103 Dec 2015 04 Dec 2015

8,648.000 0.0018.000000Local1.028850
17.495262 0.00 0.00Base

0.00
0.00
0.00 155,664.00

151,299.02
717158901 Total

0.00 0.000.00 155,664.008,648.000 Local

0.00 0.00 0.00 151,299.02Base

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4718472905 SWATCH GROUP AG/THE BR 06 Nov 2015 0.15COMMON STOCK CHF2.25 10 Nov 2015

210.000 0.00386.000000Local1.004900
384.117823 0.00 32.26Base

32.42
0.00
0.00 81,092.42

80,697.00

GOLDMAN SACHS INTERNATIONAL CHF/CH4755257904 GALENICA AG REG 30 Nov 2015 0.04COMMON STOCK CHF.1 02 Dec 2015

4.000 0.001,504.000000Local1.027900
1,463.177352 0.00 0.15Base

0.15
0.00
0.00 6,016.15

5,852.86

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH430 Nov 2015 0.4902 Dec 2015

133.000 0.001,519.500700Local1.027900
1,478.257321 0.00 64.88Base

66.69
0.00
0.00 202,160.28

196,673.10
755257904 Total

66.84 0.000.00 208,176.43137.000 Local

0.00 65.03 0.00 202,525.96Base

EXCHANGE OFFER (NON CASH) CHF/CH4ACI0H86K9 SULZER AG  NEW 2ND LINE 05 Oct 2015COMMON STOCK

780.000 0.00107.885038Local0.981750
109.890538 0.00 0.00Base

0.00
0.00
0.00 84,150.33

85,714.62

EXCHANGE OFFER (NON CASH) CHF/CH405 Oct 2015 CANCEL

-780.000 0.00107.885038Local0.981750
109.890538 0.00 0.00Base

0.00
0.00
0.00 -84,150.33

-85,714.62
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ACI0H86K9 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

RIGHTS ISSUE (NON CASH) CHF/CH4ACI0HPWK2 CREDIT SUISSE GROUP AG 23 Nov 2015RIGHT 25 Nov 2015

56,223.000 0.000.000000Local1.018350
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

0.0065,218.000 Local
0.00Base

99.26
97.29

0.00
0.00

444,932.85
434,521.98

SWISS FRANC Total

THAILAND BAHT

CUSIP CHANGE NON CASH THB/TH1660990904 SIAM CEMENT PUB CO FOR REG 28 Sep 2015FOREIGN SH. THB1.0 A 28 Sep 2015

20,600.000 0.00497.195208Local35.608879
13.962675 0.00 0.00Base

0.00
0.00
0.00 10,242,221.30

287,631.11

0.0020,600.000 Local
0.00Base

0.00
0.00

0.00
0.00

10,242,221.30
287,631.11

THAILAND BAHT Total

US DOLLAR

UBS SECURITIES LLC USD/DTC01609W102 ALIBABA GROUP HOLDING SP ADR 17 Nov 2015ADR USD.000025 20 Nov 2015

700.000 0.0078.130000Local1.000000
78.130000 0.00 1.75Base

1.75
0.00
0.00 54,692.75

54,692.75

MORGAN STANLEY CO INCORPORATED USD/DTC18 Nov 2015 23 Nov 2015

700.000 0.0077.690000Local1.000000
77.690000 0.00 1.75Base

1.75
0.00
0.00 54,384.75

54,384.75

CITIGROUP GLOBAL MARKETS INC USD/DTC19 Nov 2015 24 Nov 2015

700.000 0.0077.870000Local1.000000
77.870000 0.00 1.75Base

1.75
0.00
0.00 54,510.75

54,510.75

J.P. MORGAN SECURITIES INC. USD/DTC24 Nov 2015 30 Nov 2015
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700.000 0.0080.860000Local1.000000
80.860000 0.00 1.75Base

1.75
0.00
0.00 56,603.75

56,603.75

MORGAN STANLEY CO INCORPORATED USD/DTC30 Nov 2015 03 Dec 2015

700.000 0.0084.080000Local1.000000
84.080000 0.00 1.75Base

1.75
0.00
0.00 58,857.75

58,857.75

MORGAN STANLEY CO INCORPORATED USD/DTC30 Nov 2015 0.0103 Dec 2015

5,000.000 0.0083.317400Local1.000000
83.317400 0.00 67.50Base

67.50
0.00
0.00 416,654.50

416,654.50

J.P. MORGAN SECURITIES INC. USD/DTC01 Dec 2015 04 Dec 2015

700.000 0.0084.000000Local1.000000
84.000000 0.00 1.75Base

1.75
0.00
0.00 58,801.75

58,801.75

CITIGROUP GLOBAL MARKETS INC USD/DTC03 Dec 2015 08 Dec 2015

600.000 0.0082.590000Local1.000000
82.590000 0.00 1.50Base

1.50
0.00
0.00 49,555.50

49,555.50
01609W102 Total

79.50 0.000.00 804,061.509,800.000 Local

0.00 79.50 0.00 804,061.50Base

UBS SECURITIES LLC USD/DTC056752108 BAIDU INC   SPON ADR 17 Nov 2015ADR USD.00005 20 Nov 2015

200.000 0.00196.830000Local1.000000
196.830000 0.00 0.50Base

0.50
0.00
0.00 39,366.50

39,366.50

MORGAN STANLEY CO INCORPORATED USD/DTC18 Nov 2015 23 Nov 2015

200.000 0.00204.730000Local1.000000
204.730000 0.00 0.50Base

0.50
0.00
0.00 40,946.50

40,946.50

CITIGROUP GLOBAL MARKETS INC USD/DTC19 Nov 2015 24 Nov 2015

300.000 0.00207.800000Local1.000000
207.800000 0.00 0.75Base

0.75
0.00
0.00 62,340.75

62,340.75

J.P. MORGAN SECURITIES INC. USD/DTC24 Nov 2015 30 Nov 2015

300.000 0.00205.330000Local1.000000 0.75 0.00 61,599.75
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205.330000 0.00 0.75Base 0.00 61,599.75

MORGAN STANLEY CO INCORPORATED USD/DTC30 Nov 2015 03 Dec 2015

200.000 0.00217.970000Local1.000000
217.970000 0.00 0.50Base

0.50
0.00
0.00 43,594.50

43,594.50

MORGAN STANLEY CO INCORPORATED USD/DTC30 Nov 2015 0.0103 Dec 2015

1,000.000 0.00211.589000Local1.000000
211.589000 0.00 13.50Base

13.50
0.00
0.00 211,602.50

211,602.50

J.P. MORGAN SECURITIES INC. USD/DTC01 Dec 2015 04 Dec 2015

200.000 0.00214.110000Local1.000000
214.110000 0.00 0.50Base

0.50
0.00
0.00 42,822.50

42,822.50

CITIGROUP GLOBAL MARKETS INC USD/DTC03 Dec 2015 08 Dec 2015

300.000 0.00207.480000Local1.000000
207.480000 0.00 0.75Base

0.75
0.00
0.00 62,244.75

62,244.75
056752108 Total

17.75 0.000.00 564,517.752,700.000 Local

0.00 17.75 0.00 564,517.75Base

MORGAN STANLEY CO INCORPORATED USD/DTC22943F100 CTRIP.COM INTERNATIONAL ADR 30 Nov 2015 0.01ADR USD.01 03 Dec 2015

2,500.000 0.00105.959100Local1.000000
105.959100 0.00 33.75Base

33.75
0.00
0.00 264,931.50

264,931.50

ASSET TRANSFER AT MARKET NON CASH USD/DTC31680Q104 58.COM INC ADR 08 Dec 2015ADR 08 Dec 2015

9,800.000 0.0061.410000Local1.000000
61.410000 0.00 0.00Base

0.00
0.00
0.00 601,818.00

601,818.00

MORGAN STANLEY CO INCORPORATED USD/DTC47215P106 JD.COM INC ADR 30 Nov 2015 0.01ADR USD.00002 03 Dec 2015

6,000.000 0.0030.487700Local1.000000
30.487700 0.00 81.00Base

81.00
0.00
0.00 183,007.20

183,007.20

MORGAN STANLEY CO INCORPORATED USD/DTC64110W102 NETEASE INC ADR 30 Nov 2015 0.01ADR USD.0001 03 Dec 2015

1,400.000 0.00164.940600Local1.000000 18.90 0.00 230,935.74
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164.940600 0.00 18.90Base 0.00 230,935.74

JPMORGAN SECURITIES(ASIA PACIFIC)LT USD/SG3643491905 HONGKONG LAND HOLDINGS LTD 30 Nov 2015COMMON STOCK USD.1 03 Dec 2015

8,400.000 0.006.990000Local1.000000
6.990000 0.00 17.61Base

17.61
19.08
19.08 58,752.69

58,752.69

INSTINET SINGAPORE SERVICES PT USD/SG330 Nov 2015 03 Dec 2015

12,600.000 0.007.138500Local1.000000
7.138500 0.00 35.98Base

35.98
29.23
29.23 90,010.31

90,010.31
643491905 Total

53.59 48.310.00 148,763.0021,000.000 Local

0.00 53.59 48.31 148,763.00Base

MORGAN STANLEY CO INCORPORATED USD/DTC74734M109 QIHOO 360 TECHNOLOGY CO ADR 30 Nov 2015 0.01ADR USD.001 03 Dec 2015

1,600.000 0.0067.844500Local1.000000
67.844500 0.00 21.60Base

21.60
0.00
0.00 108,572.80

108,572.80

REVERSE SPLIT NON CASH USD/DTC783513203 RYANAIR HOLDINGS PLC SP ADR 28 Oct 2015ADR 02 Nov 2015

1,902.225 0.0029.324669Local1.000000
29.324669 0.00 0.00Base

0.00
0.00
0.00 55,782.12

55,782.12

MORGAN STANLEY CO INCORPORATED USD/DTC92763W103 VIPSHOP HOLDINGS LTD   ADR 30 Nov 2015 0.01ADR USD.0001 03 Dec 2015

7,000.000 0.0016.435800Local1.000000
16.435800 0.00 94.50Base

94.50
0.00
0.00 115,145.10

115,145.10

CUSIP CHANGE NON CASH USD/EURBYY37Q908 TATNEFT PAO SPONSORED ADR 08 Dec 2015ADR 11 Dec 2015

10,144.000 0.0031.284681Local1.000000
31.284681 0.00 0.00Base

0.00
0.00
0.00 317,351.81

317,351.81

J.P. MORGAN SECURITIES INC. USD/DTCM22465104 CHECK POINT SOFTWARE TECH 30 Nov 2015 0.01COMMON STOCK USD.01 03 Dec 2015

2,381.000 0.0086.696098Local1.000000
86.696098 0.00 32.14Base

32.14
0.00
0.00 206,455.55

206,455.55

J.P. MORGAN SECURITIES INC. USD/DTCN00985106 AERCAP HOLDINGS NV 30 Nov 2015 0.01COMMON STOCK EUR.01 03 Dec 2015
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STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

3,119.000 0.0044.939400Local1.000000
44.939400 0.00 42.11Base

42.11
0.00
0.00 140,208.10

140,208.10

J.P. MORGAN SECURITIES INC. USD/DTCN51488117 MOBILEYE NV 30 Nov 2015 0.01COMMON STOCK EUR.01 03 Dec 2015

2,853.000 0.0043.630700Local1.000000
43.630700 0.00 38.52Base

38.52
0.00
0.00 124,516.91

124,516.91

J.P. MORGAN SECURITIES INC. USD/DTCN6596X109 NXP SEMICONDUCTORS NV 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

4,199.000 0.0091.630900Local1.000000
91.630900 0.00 56.69Base

56.69
0.00
0.00 384,814.84

384,814.84

0.0086,398.225 Local
0.00Base

570.05
570.05

48.31
48.31

4,250,881.92
4,250,881.92

US DOLLAR Total

EQUITY  Total
10,208,027.225

Base 0.00 4,392.99 6,461.20 15,588,334.81

21,060,836.686,461.204,392.990.00

15,680,529.095

PURCHASE Total

Base
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STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Oct 20150.160% 31 Dec 2030 06 Oct 2015

STIF FUND

3,815.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,815.50

3,815.50

STATE STREET BANK AND TRUST USD/CSW07 Oct 201531 Dec 2030 07 Oct 2015

STIF FUND

2,395,473.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,395,473.00

2,395,473.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Oct 20150.178% 31 Dec 2030 09 Oct 2015

STIF FUND

115,482.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 115,482.92

115,482.92

STATE STREET BANK AND TRUST USD/CSW13 Oct 201531 Dec 2030 13 Oct 2015

STIF FUND

6,757.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,757.10

6,757.10

STATE STREET BANK AND TRUST USD/CSW02 Nov 201531 Dec 2030 02 Nov 2015

STIF FUND

53,753.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 53,753.75

53,753.75

STATE STREET BANK AND TRUST USD/CSW03 Nov 201531 Dec 2030 03 Nov 2015

STIF FUND

0.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.41

0.41

STATE STREET BANK AND TRUST USD/CSW05 Nov 201531 Dec 2030 05 Nov 2015

STIF FUND

26,007.730 0.00100.000000Local1.000000 0.00 0.00 26,007.73
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 26,007.73

STATE STREET BANK AND TRUST USD/CSW10 Nov 201531 Dec 2030 10 Nov 2015

STIF FUND

175,287.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 175,287.83

175,287.83

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Nov 20150.189% 31 Dec 2030 12 Nov 2015

STIF FUND

245,125.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 245,125.17

245,125.17

STATE STREET BANK AND TRUST USD/CSW13 Nov 201531 Dec 2030 13 Nov 2015

STIF FUND

86,012.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 86,012.87

86,012.87

STATE STREET BANK AND TRUST USD/CSW20 Nov 201531 Dec 2030 20 Nov 2015

STIF FUND

94,059.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 94,059.25

94,059.25

STATE STREET BANK AND TRUST USD/CSW23 Nov 201531 Dec 2030 23 Nov 2015

STIF FUND

95,331.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 95,331.25

95,331.25

STATE STREET BANK AND TRUST USD/CSW24 Nov 201531 Dec 2030 24 Nov 2015

STIF FUND

116,522.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 116,522.58

116,522.58

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20150.189% 31 Dec 2030 30 Nov 2015

STIF FUND

114,595.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 114,595.40

114,595.40
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW01 Dec 201531 Dec 2030 01 Dec 2015

STIF FUND

119,907.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 119,907.80

119,907.80

STATE STREET BANK AND TRUST USD/CSW03 Dec 201531 Dec 2030 03 Dec 2015

STIF FUND

2,029,100.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,029,100.20

2,029,100.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Dec 20150.196% 31 Dec 2030 04 Dec 2015

STIF FUND

141,770.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 141,770.49

141,770.49

STATE STREET BANK AND TRUST USD/CSW08 Dec 201531 Dec 2030 08 Dec 2015

STIF FUND

111,800.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 111,800.25

111,800.25

STATE STREET BANK AND TRUST USD/CSW10 Dec 201531 Dec 2030 10 Dec 2015

STIF FUND

108,616.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 108,616.76

108,616.76
86199E9B7 Total

0.00 0.000.00 6,039,420.266,039,420.260 Local

0.00 0.00 0.00 6,039,420.26Base

0.006,039,420.260 Local
0.00Base

0.00
0.00

0.00
0.00

6,039,420.26
6,039,420.26

US DOLLAR Total

CASH EQUIVALENTS  Total
6,039,420.260
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

Base 0.00 0.00 0.00 6,039,420.26

EQUITY
AUSTRALIAN DOLLAR

NEW TO ORD NON CASH AUD/AU8607614005 WESTPAC BANKING CORP 11 Nov 2015COMMON STOCK

4,874.000 0.0025.500000Local1.378075
18.504073 0.00 0.00Base

0.00
0.00
0.00 124,287.00

90,188.85

NEW TO ORD NON CASH AUD/AU811 Nov 2015 CANCEL

-4,874.000 0.0025.500000Local1.378075
18.504073 0.00 0.00Base

0.00
0.00
0.00 -124,287.00

-90,188.85
607614005 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

MORGAN STANLEY CO INCORPORATED AUD/AU8618549901 CSL LTD 30 Nov 2015 0.02COMMON STOCK 03 Dec 2015

721.000 0.00100.094400Local1.380072
72.528390 0.00 15.69Base

21.65
0.00
0.00 72,146.41

52,277.28

MORGAN STANLEY CO INCORPORATED AUD/AU8622010007 RIO TINTO LTD 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

441.000 0.0045.666600Local1.380072
33.090013 0.00 4.38Base

6.04
0.00
0.00 20,132.93

14,588.32

MORGAN STANLEY CO INCORPORATED AUD/AU8656247905 WORLEYPARSONS LTD 30 Nov 2015COMMON STOCK 03 Dec 2015

9,483.000 0.005.811800Local1.380072
4.211230 0.00 11.98Base

16.53
0.00
0.00 55,096.77

39,923.11

REVERSE SPLIT NON CASH AUD/AU8671034908 QANTAS AIRWAYS LTD 27 Oct 2015COMMON STOCK 30 Oct 2015

28,364.000 0.001.598463Local1.016284
1.572850 0.00 0.00Base

0.00
0.00
0.00 45,338.81

44,612.33

LAPSED RIGHTS AUD/AU8987LQB900 ORIGIN ENERGY LTD 26 Oct 2015RIGHT

21,825.000 0.000.000000Local1.383796 0.00 0.00 0.00
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.000000 0.00 0.00Base 0.00 0.00

LAPSED RIGHTS AUD/AU826 Oct 2015 CANCEL

-21,825.000 0.000.000000Local1.383796
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
987LQB900 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

MORGAN STANLEY CO INCORPORATED AUD/AU8B1YC5L903 ASCIANO LTD 30 Nov 2015COMMON STOCK 03 Dec 2015

9,205.000 0.008.588000Local1.380072
6.222864 0.00 17.19Base

23.72
0.00
0.00 79,028.82

57,264.27

CUSIP CHANGE NON CASH AUD/AU8B9510B909 FEDERATION CENTRES 02 Nov 2015 1REIT 03 Nov 2015

136,627.000 0.002.467776Local1.043466
2.364979 0.00 0.00Base

0.00
0.00
0.00 337,164.88

323,120.08

NEW TO ORD NON CASH AUD/AU8BYNBFJ909 WESTPAC BANKING CORPORATION 29 Oct 2015COMMON STOCK 29 Oct 2015

4,874.000 0.0025.500000Local1.378075
18.504073 0.00 0.00Base

0.00
0.00
0.00 124,287.00

90,188.85

0.00189,715.000 Local
0.00Base

67.94
49.24

0.00
0.00

733,195.62
621,974.24

AUSTRALIAN DOLLAR Total

BRAZILIAN REAL

BANCO SANTANDER CENTRAL HISPANO BRL/BR3218985901 CYRELA BRAZIL REALTY SA EMP 17 Nov 2015COMMON STOCK 23 Nov 2015

40,701.000 0.008.735300Local3.803650
2.296557 0.00 112.17Base

426.64
0.00
0.00 355,108.80

93,360.01

J P MORGAN SECURITIES INC BRL/BR3238600902 USINAS SIDER MINAS GER PF A 30 Nov 2015PREFERENCE 03 Dec 2015

33,438.000 0.002.283800Local3.898850
0.585762 0.00 23.50Base

91.63
0.00
0.00 76,274.07

19,563.22
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

J P MORGAN SECURITIES INC BRL/BR3283214005 SOUZA CRUZ SA 15 Oct 2015COMMON STOCK

20,875.000 0.0027.200000Local3.844650
7.074766 0.00 73.84Base

283.90
0.00
0.00 567,516.10

147,611.90

J P MORGAN SECURITIES INC BRL/BR315 Oct 2015 CANCEL

-20,875.000 0.0027.200000Local3.844650
7.074766 0.00 -73.84Base

-283.90
0.00
0.00 -567,516.10

-147,611.90

J P MORGAN SECURITIES INC BRL/BR315 Oct 2015 26 Oct 2015

20,875.000 0.0027.200000Local3.844650
7.074766 0.00 73.84Base

283.90
0.00
0.00 567,516.10

147,611.90
283214005 Total

283.90 0.000.00 567,516.1020,875.000 Local

0.00 73.84 0.00 147,611.90Base

J P MORGAN SECURITIES INC BRL/BR3B0774N903 BRASKEM SA PREF A 30 Nov 2015 0.01PREFERENCE 03 Dec 2015

9,300.000 0.0026.393400Local3.898850
6.769535 0.00 75.55Base

294.55
0.00
0.00 245,164.07

62,881.12

J P MORGAN SECURITIES INC BRL/BR3B07C76906 TRACTEBEL ENERGIA SA 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

2,000.000 0.0033.563700Local3.898850
8.608615 0.00 20.66Base

80.55
0.00
0.00 67,046.85

17,196.57

J P MORGAN SECURITIES INC BRL/BR3B0FHTN905 ULTRAPAR PARTICIPACOES SA 30 Nov 2015 0.02COMMON STOCK 03 Dec 2015

2,500.000 0.0063.428300Local3.898850
16.268464 0.00 48.80Base

190.27
0.00
0.00 158,380.48

40,622.36

CREDIT SUISSE FIRST BOSTON SA CTVM BRL/BR3B7XL5Q900 OI SA PREFERENCE 09 Oct 2015PREFERENCE 15 Oct 2015

10,111.000 0.002.700000Local3.735300
0.722834 0.00 8.77Base

32.76
0.00
0.00 27,266.94

7,299.80

0.00118,925.000 Local
0.00Base

1,400.30
363.29

0.00
0.00

1,496,757.31
388,534.98

BRAZILIAN REAL Total

Books Closed Prepared by State StreetPage 586



NHHJ
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CANADIAN DOLLAR

J P MORGAN SECURITIES INC CAD/CAN05534B950 BCE INC 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

900.000 0.0057.480000Local1.333350
43.109461 0.00 9.11Base

12.15
0.00
0.00 51,719.85

38,789.40

J P MORGAN SECURITIES INC CAD/CAN07317Q956 BAYTEX ENERGY CORP 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

6,600.000 0.005.608900Local1.333350
4.206622 0.00 44.55Base

59.40
0.00
0.00 36,959.34

27,719.16

J P MORGAN SECURITIES INC CAD/CAN136069952 CAN IMPERIAL BK OF COMMERCE 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

500.000 0.00100.278400Local1.333350
75.207860 0.00 5.06Base

6.75
0.00
0.00 50,132.45

37,598.87

SANTANDER SECURITIES SERVICES, S.A CAD/CAN292766953 ENERPLUS CORP 17 Nov 2015 0.01COMMON STOCK 20 Nov 2015

13,453.000 0.007.241100Local1.332250
5.435241 0.00 90.88Base

121.08
0.00
0.00 97,293.44

73,029.42

J P MORGAN SECURITIES INC CAD/CAN453038960 IMPERIAL OIL LTD 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

100.000 0.0043.274000Local1.333350
32.455094 0.00 1.01Base

1.35
0.00
0.00 4,326.05

3,244.50

J P MORGAN SECURITIES INC CAD/CAN699320958 PARAMOUNT RESOURCES LTD  A 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

1,800.000 0.009.007800Local1.333350
6.755766 0.00 12.15Base

16.20
0.00
0.00 16,197.84

12,148.23

J P MORGAN SECURITIES INC CAD/CAN780087953 ROYAL BANK OF CANADA 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

500.000 0.0075.999900Local1.333350
56.999213 0.00 5.06Base

6.75
0.00
0.00 37,993.20

28,494.54

J P MORGAN SECURITIES INC CAD/CAN891160954 TORONTO DOMINION BANK 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

500.000 0.0054.525900Local1.333350
40.893914 0.00 5.06Base

6.75
0.00
0.00 27,256.20

20,441.89
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SANTANDER SECURITIES SERVICES, S.A CAD/CAN89346D958 TRANSALTA CORP 17 Nov 2015 4 0.01COMMON STOCK 24 Nov 2015

17,600.000 0.005.895100Local1.332250
4.424920 0.00 118.90Base

158.40
0.00
0.00 103,595.36

77,759.70

0.0041,953.000 Local
0.00Base

388.83
291.78

0.00
0.00

425,473.73
319,225.71

CANADIAN DOLLAR Total

EURO CURRENCY

BELGIUM

RIGHTS EXERCISED EUR/BE5ACI0JCDD6 SOLVAY SA 15 Dec 2015RIGHT 21 Dec 2015

2,298.000 0.000.000000Local0.906824
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/BE5B86S2N903 AGEAS 30 Nov 2015 0.01COMMON STOCK 02 Dec 2015

129.000 0.0041.414200Local0.946611
43.749967 0.00 1.86Base

1.76
0.00
0.00 5,340.67

5,641.88

5,340.670.001.760.002,427.000 Local
BELGIUM Total

5,641.880.001.860.00Base

FINLAND

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FI3B07G37909 NOKIAN RENKAAT OYJ 30 Nov 2015 0.01COMMON STOCK 02 Dec 2015

479.000 0.0036.992400Local0.946611
39.078777 0.00 6.18Base

5.85
0.00
0.00 17,713.51

18,712.55

17,713.510.005.850.00479.000 Local
FINLAND Total

18,712.550.006.180.00Base

FRANCE

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR4471279901 RENAULT SA 30 Nov 2015 0.03COMMON STOCK EUR3.81 02 Dec 2015

2,065.000 0.0095.278100Local0.946611
100.651799 0.00 68.59Base

64.93
0.00
0.00 196,684.35

207,777.38
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BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR4706271905 SODEXO 30 Nov 2015 0.03COMMON STOCK EUR4. 02 Dec 2015

585.000 0.0093.215800Local0.946611
98.473185 0.00 19.02Base

18.00
0.00
0.00 54,513.24

57,587.79

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR4710352907 PEUGEOT SA 30 Nov 2015 0.01COMMON STOCK EUR1. 02 Dec 2015

8,774.000 0.0016.787000Local0.946611
17.733789 0.00 51.35Base

48.61
0.00
0.00 147,240.53

155,544.92

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR4B15C55900 TOTAL SA 30 Nov 2015 0.02COMMON STOCK EUR2.5 02 Dec 2015

171.000 0.0046.901700Local0.946611
49.546963 0.00 2.80Base

2.65
0.00
0.00 8,017.54

8,469.73

406,455.660.00134.190.0011,595.000 Local
FRANCE Total

429,379.820.00141.760.00Base

GERMANY

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5459858908 CONTINENTAL AG 30 Nov 2015 0.08COMMON STOCK 02 Dec 2015

1,176.000 0.00228.672500Local0.946611
241.569663 0.00 93.74Base

88.74
0.00
0.00 268,830.12

283,992.18

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5510740905 BEIERSDORF AG 30 Nov 2015 0.03COMMON STOCK 02 Dec 2015

183.000 0.0088.201800Local0.946611
93.176395 0.00 5.63Base

5.33
0.00
0.00 16,135.60

17,045.65

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5512067901 HEIDELBERGCEMENT AG 30 Nov 2015 0.03COMMON STOCK 02 Dec 2015

1,582.000 0.0075.308600Local0.946611
79.556016 0.00 41.54Base

39.32
0.00
0.00 119,098.89

125,816.08

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5523148906 ALLIANZ SE REG 30 Nov 2015 0.06COMMON STOCK 02 Dec 2015

567.000 0.00167.957400Local0.946611
177.430222 0.00 33.20Base

31.43
0.00
0.00 95,200.42

100,569.74

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5529412900 MUENCHENER RUECKVER AG REG 30 Nov 2015 0.07COMMON STOCK 02 Dec 2015
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1,899.000 0.00190.416900Local0.946611
201.156441 0.00 126.06Base

119.33
0.00
0.00 361,482.36

381,870.02

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5574081907 LINDE AG 30 Nov 2015 0.06COMMON STOCK 02 Dec 2015

64.000 0.00165.343900Local0.946611
174.669320 0.00 3.69Base

3.49
0.00
0.00 10,578.52

11,175.15

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5710755901 FRAPORT AG FRANKFURT AIRPORT 30 Nov 2015 0.02COMMON STOCK 02 Dec 2015

565.000 0.0057.764100Local0.946611
61.022004 0.00 11.38Base

10.77
0.00
0.00 32,625.95

34,466.06

903,951.860.00298.410.006,036.000 Local
GERMANY Total

954,934.880.00315.240.00Base

GREECE

REVERSE SPLIT NON CASH EUR/GR2423586007 ALPHA BANK A.E. 27 Nov 2015COMMON STOCK EUR.3 02 Dec 2015

133,493.000 0.000.591441Local0.762142
0.776024 0.00 0.00Base

0.00
0.00
0.00 78,953.24

103,593.81

CITIGROUP GLOBAL MARKETS LIMITED EUR/GR2505160903 HELLENIC TELECOMMUN ORGANIZA 30 Nov 2015 0.01COMMON STOCK EUR2.83 02 Dec 2015

2,254.000 0.009.266198Local0.946835
9.786497 0.00 14.34Base

13.58
7.17
6.79 20,865.64

22,037.25

CITIGROUP GLOBAL MARKETS LIMITED EUR/GR2ACI00ERH8 FF GROUP 30 Nov 2015 0.01COMMON STOCK EUR.3 02 Dec 2015

262.000 0.0018.609200Local0.946835
19.654111 0.00 3.35Base

3.17
1.67
1.58 4,870.86

5,144.36

REVERSE SPLIT NON CASH EUR/GR2BB36BJ906 NATIONAL BANK OF GREECE 30 Nov 2015COMMON STOCK EUR.3 03 Dec 2015

45,476.000 0.002.589788Local0.761778
3.399663 0.00 0.00Base

0.00
0.00
0.00 117,773.20

154,603.06

REVERSE SPLIT NON CASH EUR/GR2BBFL4S908 PIRAEUS BANK S.A 27 Nov 2015COMMON STOCK EUR.3 02 Dec 2015

66,043.000 0.001.929924Local0.750974
2.569895 0.00 0.00Base

0.00
0.00
0.00 127,458.02

169,723.65
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349,920.968.3716.750.00247,528.000 Local
GREECE Total

455,102.138.8417.690.00Base

ITALY

TENDER OFFER EUR/IT4468980008 PIRELLI + C. 13 Oct 2015COMMON STOCK 20 Oct 2015

9,984.000 0.0015.000000Local0.879314
17.058753 0.00 0.00Base

0.00
0.00
0.00 149,760.00

170,314.60

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT4753851906 TENARIS SA 30 Nov 2015COMMON STOCK USD1. 02 Dec 2015

39.000 0.0012.333100Local0.946611
13.028689 0.00 0.17Base

0.16
0.00
0.00 480.83

507.95

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT4ACI09N1H7 FIAT CHRYSLER AUTOMOBILES NV 30 Nov 2015COMMON STOCK EUR.01 02 Dec 2015

7,450.000 0.0013.577200Local0.946611
14.342956 0.00 35.26Base

33.38
0.00
0.00 101,116.76

106,819.76

251,357.590.0033.540.0017,473.000 Local
ITALY Total

277,642.310.0035.430.00Base

NETHERLANDS (THE)

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL5B12T3J908 UNILEVER NV CVA 30 Nov 2015 0.01DUTCH CERT EUR.16 02 Dec 2015

362.000 0.0041.911188Local0.946611
44.274985 0.00 5.29Base

5.01
0.00
0.00 15,166.84

16,022.25

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL5B574ZG900 DELTA LLOYD NV 30 Nov 2015COMMON STOCK EUR.2 02 Dec 2015

6,329.000 0.006.905700Local0.946611
7.295182 0.00 15.23Base

14.42
0.00
0.00 43,691.76

46,155.98

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL501 Dec 2015 03 Dec 2015

127.000 0.006.842800Local0.941753
7.266024 0.00 0.37Base

0.35
0.00
0.00 868.69

922.42
B574ZG900 Total

14.77 0.000.00 44,560.456,456.000 Local

Books Closed Prepared by State StreetPage 591



NHHJ
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MSCI ACWI US INDEXSales Report by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 15.60 0.00 47,078.40Base

59,727.290.0019.780.006,818.000 Local
NETHERLANDS (THE) Total

63,100.650.0020.890.00Base

SPAIN

TENDER OFFER EUR/ES5406566000 ABERTIS INFRAESTRUCTURAS SA 23 Oct 2015COMMON STOCK EUR3.0 23 Oct 2015

203.000 0.0015.700000Local0.907647
17.297474 0.00 0.00Base

0.00
0.00
0.00 3,187.10

3,511.40

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES5527178909 ENDESA SA 30 Nov 2015 0.01COMMON STOCK EUR1.2 03 Dec 2015

866.000 0.0019.560500Local0.946611
20.663715 0.00 5.91Base

5.59
0.00
0.00 16,933.80

17,888.87

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES5565042900 GAS NATURAL SDG SA 30 Nov 2015 0.01COMMON STOCK EUR1. 03 Dec 2015

2,729.000 0.0020.451900Local0.946611
21.605390 0.00 19.46Base

18.42
0.00
0.00 55,794.82

58,941.66

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES5572377901 RED ELECTRICA CORPORACION SA 30 Nov 2015 0.03COMMON STOCK EUR2. 03 Dec 2015

724.000 0.0081.332300Local0.946611
85.919454 0.00 20.53Base

19.43
0.00
0.00 58,865.16

62,185.16

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES5577090905 ZARDOYA OTIS SA 30 Nov 2015COMMON STOCK EUR.1 03 Dec 2015

1,344.000 0.0011.380200Local0.946611
12.022045 0.00 5.33Base

5.05
0.00
0.00 15,289.94

16,152.29

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES5738307909 ENAGAS SA 30 Nov 2015 0.01COMMON STOCK EUR1.5 03 Dec 2015

4,888.000 0.0028.267099Local0.946611
29.861368 0.00 48.17Base

45.60
0.00
0.00 138,123.98

145,914.19

SUBSCRIPTION (NON CASH) EUR/ES5ACI0HJJ13 BANCO SANTANDER SA 09 Nov 2015 1RIGHT 10 Nov 2015

509,931.000 0.000.050000Local0.884173
0.056550 0.00 0.00Base

0.00
0.00
0.00 25,496.55

28,836.62
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BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES5B288C9908 IBERDROLA SA 30 Nov 2015COMMON STOCK EUR.75 03 Dec 2015

37,382.000 0.006.640800Local0.946611
7.015342 0.00 86.54Base

81.92
0.00
0.00 248,164.47

262,160.98

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES5B3Y5WX908 GRIFOLS SA   B 30 Nov 2015 0.01PREFERENCE 03 Dec 2015

330.000 0.0032.980700Local0.946611
34.840816 0.00 3.79Base

3.59
0.00
0.00 10,880.04

11,493.68

SUBSCRIPTION (NON CASH) EUR/ES5BD4DR5909 TELEFONICA SA 08 Dec 2015RIGHT 08 Dec 2015

161,763.000 0.000.345000Local0.939232
0.367321 0.00 0.00Base

0.00
0.00
0.00 55,808.24

59,419.02

NEW TO ORD NON CASH EUR/ES5BD4DR7905 TELEFONICA SA 16 Dec 2015COMMON STOCK 16 Dec 2015

4,757.000 0.0011.731814Local0.939232
12.490860 0.00 0.00Base

0.00
0.00
0.00 55,808.24

59,419.02

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES5BVRZ8L901 AENA SA 30 Nov 2015 0.04COMMON STOCK 03 Dec 2015

26.000 0.00106.757700Local0.946611
112.778850 0.00 0.97Base

0.92
0.00
0.00 2,774.78

2,931.28

NEW TO ORD NON CASH EUR/ES5BYMFF5901 BANCO BILBAO VIZCAYA 30 Oct 2015COMMON STOCK

2,365.000 0.007.361860Local0.891940
8.253758 0.00 0.00Base

0.00
0.00
0.00 17,410.80

19,520.14

NEW TO ORD NON CASH EUR/ES530 Oct 2015 CANCEL

-2,365.000 0.007.361860Local0.891940
8.253758 0.00 0.00Base

0.00
0.00
0.00 -17,410.80

-19,520.14

NEW TO ORD NON CASH EUR/ES502 Nov 2015 02 Nov 2015

2,365.000 0.007.361860Local0.891940
8.253758 0.00 0.00Base

0.00
0.00
0.00 17,410.80

19,520.14
BYMFF5901 Total

0.00 0.000.00 17,410.802,365.000 Local

0.00 0.00 0.00 19,520.14Base
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SUBSCRIPTION (NON CASH) EUR/ES5BYMFF8905 BBVA 23 Oct 2015 3RIGHT 26 Oct 2015

217,635.000 0.000.080000Local0.891940
0.089692 0.00 0.00Base

0.00
0.00
0.00 17,410.80

19,520.14

NEW TO ORD NON CASH EUR/ES5BYNK2J903 BANCO SANTANDER SA 13 Nov 2015COMMON STOCK 13 Nov 2015

4,950.000 0.005.150818Local0.884173
5.825580 0.00 0.00Base

0.00
0.00
0.00 25,496.55

28,836.62

NEW TO ORD NON CASH EUR/ES5BYT5NK904 FERROVIAL SA 02 Dec 2015COMMON STOCK 02 Dec 2015

295.000 0.0022.723762Local0.906248
25.074542 0.00 0.00Base

0.00
0.00
0.00 6,703.51

7,396.99

SUBSCRIPTION (NON CASH) EUR/ES5BYT5NL902 FERROVIAL SA 23 Nov 2015 3RIGHT 26 Nov 2015

16,843.000 0.000.397999Local0.906248
0.439172 0.00 0.00Base

0.00
0.00
0.00 6,703.51

7,396.99

NEW TO ORD NON CASH EUR/ES5BZ0GD5902 BANCO POPULAR ESPANOL 07 Oct 2015COMMON STOCK 07 Oct 2015

330.000 0.003.626727Local0.885975
4.093485 0.00 0.00Base

0.00
0.00
0.00 1,196.82

1,350.85

SUBSCRIPTION (NON CASH) EUR/ES5BZ0GD6900 BANCO POPULAR ESPANOL SA 01 Oct 2015 4RIGHT 05 Oct 2015

59,841.000 0.000.020000Local0.885975
0.022574 0.00 0.00Base

0.00
0.00
0.00 1,196.82

1,350.85

NEW TO ORD NON CASH EUR/ES5BZ3FC9904 CAIXABANK SA 02 Oct 2015COMMON STOCK 02 Oct 2015

937.000 0.003.803713Local0.894331
4.253137 0.00 0.00Base

0.00
0.00
0.00 3,564.08

3,985.19

766,810.010.00180.520.001,028,139.000 Local
SPAIN Total

818,211.940.00190.700.00Base
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0.001,320,495.000 Local
0.00Base

690.80
729.75

8.37
8.84

2,761,277.55
3,022,726.16

EURO CURRENCY Total

HONG KONG DOLLAR

RIGHTS SOLD HKD/HK1ACI0GX641 FOSUN INTERNATIONAL LTD 08 Oct 2015RIGHTS 13 Oct 2015

7,560.000 0.000.825120Local7.750050
0.106466 0.00 0.00Base

0.00
0.00
0.00 6,237.91

804.90

MACQUARIE BANK LIMITED HKD/HK1B1TLR6908 CHINA AGRI INDUSTRIES HLDGS 17 Nov 2015COMMON STOCK 19 Nov 2015

339,240.000 0.002.835400Local7.750350
0.365842 0.00 49.64Base

384.75
133.68

1,036.06 960,460.29
123,924.76

UBS SECURITIES ASIA LTD HKD/HK1B41XC9906 CHINA RESOURCES CEMENT 30 Nov 2015COMMON STOCK HKD.1 02 Dec 2015

56,085.000 0.002.531000Local7.751950
0.326498 0.00 3.66Base

28.39
19.73

152.93 141,769.82
18,288.28

CREDIT SUISSE SECURITIES (USA) LLC HKD/HK1B4X3RF907 SIHUAN PHARMACEUTICAL HLDGS 15 Dec 2015COMMON STOCK HKD.01 17 Dec 2015

14,000.000 0.001.000000Local7.750400
0.129026 0.00 1.81Base

14.00
1.81

14.00 13,972.00
1,802.75

MORGAN STANLEY CO INCORPORATED HKD/HK1BYYMZN902 CHINA OVERSEAS PROPERTY HOLD 27 Oct 2015COMMON STOCK 29 Oct 2015

10,000.000 0.001.233700Local7.750050
0.159186 0.00 0.64Base

4.93
1.80

13.95 12,318.12
1,589.42

MORGAN STANLEY CO INCORPORATED HKD/HK128 Oct 2015 30 Oct 2015

37,383.000 0.001.229400Local7.750050
0.158631 0.00 2.37Base

18.38
6.40

49.54 45,890.74
5,921.35

BYYMZN902 Total

23.31 63.490.00 58,208.8647,383.000 Local

0.00 3.01 8.20 7,510.77Base
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0.00464,268.000 Local
0.00Base

450.45
58.12

1,266.48
163.42

1,180,648.88
152,331.46

HONG KONG DOLLAR Total

INDONESIAN RUPIAH

MORGAN STANLEY CO INCORPORATED IDR/ID5656512902 TAMBANG BATUBARA BUKIT ASAM 30 Nov 2015COMMON STOCK IDR500. 03 Dec 2015

105,500.000 0.005,640.833602Local13,835.000000
0.407722 0.00 30.11Base

416,576.00
64.52

892,662.00 593,798,707.00
42,920.04

MORGAN STANLEY CO INCORPORATED IDR/ID5665104907 BANK MANDIRI PERSERO TBK PT 30 Nov 2015COMMON STOCK IDR500. 03 Dec 2015

11,000.000 0.008,732.302182Local13,835.000000
0.631175 0.00 4.86Base

67,239.00
10.41

144,083.00 95,844,002.00
6,927.65

MORGAN STANLEY CO INCORPORATED IDR/ID5670909902 BANK RAKYAT INDONESIA PERSER 30 Nov 2015COMMON STOCK IDR250. 03 Dec 2015

74,000.000 0.0011,048.436297Local13,835.000000
0.798586 0.00 41.37Base

572,309.00
88.64

1,226,376.00 815,785,601.00
58,965.35

0.00190,500.000 Local
0.00Base

1,056,124.00
76.34

2,263,121.00
163.57

1,505,428,310.00
108,813.04

INDONESIAN RUPIAH Total

JAPANESE YEN

INSTINET U.K. LTD JPY/JP5601070006 AISIN SEIKI CO LTD 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

1,300.000 0.004,960.508462Local123.280000
40.237739 0.00 15.69Base

1,934.00
0.00
0.00 6,446,727.00

52,293.37

INSTINET U.K. LTD JPY/JP5604978908 ACOM CO LTD 30 Nov 2015COMMON STOCK 03 Dec 2015

7,900.000 0.00611.099620Local123.280000
4.957005 0.00 11.75Base

1,448.00
0.00
0.00 4,826,239.00

39,148.60

INSTINET U.K. LTD JPY/JP5618355903 CENTRAL JAPAN RAILWAY CO 30 Nov 2015 0.05COMMON STOCK 03 Dec 2015

200.000 0.0022,112.640000Local123.280000
179.369241 0.00 10.76Base

1,326.00
0.00
0.00 4,421,202.00

35,863.09
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INSTINET U.K. LTD JPY/JP5619730005 CITIZEN HOLDINGS CO LTD 30 Nov 2015COMMON STOCK 03 Dec 2015

300.000 0.00912.056667Local123.280000
7.398253 0.00 0.67Base

82.00
0.00
0.00 273,535.00

2,218.81

INSTINET U.K. LTD JPY/JP5626691901 LAWSON INC 30 Nov 2015 0.02COMMON STOCK 03 Dec 2015

100.000 0.009,347.590000Local123.280000
75.824059 0.00 2.27Base

280.00
0.00
0.00 934,479.00

7,580.13

INSTINET U.K. LTD JPY/JP5629854902 EAST JAPAN RAILWAY CO 30 Nov 2015 0.03COMMON STOCK 03 Dec 2015

500.000 0.0011,671.424000Local123.280000
94.674108 0.00 14.20Base

1,750.00
0.00
0.00 5,833,962.00

47,322.86

INSTINET U.K. LTD JPY/JP5633517909 MITSUBISHI UFJ FINANCIAL GRO 30 Nov 2015COMMON STOCK 03 Dec 2015

400.000 0.00792.352500Local123.280000
6.427259 0.00 0.77Base

95.00
0.00
0.00 316,846.00

2,570.13

INSTINET U.K. LTD JPY/JP5635693005 FANUC CORP 30 Nov 2015 0.05COMMON STOCK 03 Dec 2015

200.000 0.0021,923.250000Local123.220000
177.919575 0.00 10.67Base

1,315.00
0.00
0.00 4,383,335.00

35,573.24

INSTINET U.K. LTD JPY/JP5636600009 TONENGENERAL SEKIYU KK 30 Nov 2015COMMON STOCK 03 Dec 2015

5,000.000 0.001,186.115000Local123.280000
9.621309 0.00 14.43Base

1,779.00
0.00
0.00 5,928,796.00

48,092.12

ODD LOT SALE JPY/JP3639092907 NOMURA RESEARCH INSTITUTE LT 06 Oct 2015COMMON STOCK 14 Oct 2015

10.000 0.004,650.000000Local120.185000
38.690352 0.00 0.00Base

0.00
0.00
0.00 46,500.00

386.90

INSTINET U.K. LTD JPY/JP5640866000 HANKYU HANSHIN HOLDINGS INC 30 Nov 2015COMMON STOCK 03 Dec 2015

2,000.000 0.00786.814500Local123.280000
6.382337 0.00 3.83Base

472.00
0.00
0.00 1,573,157.00

12,760.85

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP5645610007 IBIDEN CO LTD 17 Nov 2015 0.01COMMON STOCK 20 Nov 2015

5,109.000 0.001,932.312781Local123.455000 4,936.00 0.00 9,867,250.00
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15.651960 0.00 39.98Base 0.00 79,925.88

INSTINET U.K. LTD JPY/JP5648730000 KEIKYU CORP 30 Nov 2015COMMON STOCK 03 Dec 2015

7,000.000 0.00995.611000Local123.280000
8.076014 0.00 16.95Base

2,090.00
0.00
0.00 6,967,187.00

56,515.14

INSTINET U.K. LTD JPY/JP5649296001 KINTETSU GROUP HOLDINGS CO L 30 Nov 2015COMMON STOCK 03 Dec 2015

8,000.000 0.00472.919000Local123.280000
3.836137 0.00 9.21Base

1,135.00
0.00
0.00 3,782,217.00

30,679.89

INSTINET U.K. LTD JPY/JP5649708005 JTEKT CORP 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

3,100.000 0.002,270.040968Local123.280000
18.413700 0.00 17.12Base

2,111.00
0.00
0.00 7,035,016.00

57,065.35

INSTINET U.K. LTD JPY/JP5649766003 KURARAY CO LTD 30 Nov 2015COMMON STOCK 03 Dec 2015

3,400.000 0.001,568.132059Local123.280000
12.720085 0.00 12.97Base

1,599.00
0.00
0.00 5,330,050.00

43,235.32

INSTINET U.K. LTD JPY/JP5649796000 KURITA WATER INDUSTRIES LTD 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

2,400.000 0.002,656.922500Local123.280000
21.551935 0.00 15.51Base

1,912.00
0.00
0.00 6,374,702.00

51,709.13

INSTINET U.K. LTD JPY/JP5655103000 MABUCHI MOTOR CO LTD 30 Nov 2015 0.02COMMON STOCK 03 Dec 2015

1,100.000 0.007,081.136364Local123.280000
57.439458 0.00 18.95Base

2,336.00
0.00
0.00 7,786,914.00

63,164.45

INSTINET U.K. LTD JPY/JP5659101901 MIZUHO FINANCIAL GROUP INC 30 Nov 2015COMMON STOCK 03 Dec 2015

12,100.000 0.00248.500000Local123.280000
2.015737 0.00 7.32Base

902.00
0.00
0.00 3,005,948.00

24,383.10

INSTINET U.K. LTD JPY/JP5661950006 NGK INSULATORS LTD 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

1,000.000 0.002,853.908000Local123.280000
23.149805 0.00 6.94Base

856.00
0.00
0.00 2,853,052.00

23,142.86

INSTINET U.K. LTD JPY/JP5661964007 NHK SPRING CO LTD 30 Nov 2015COMMON STOCK 03 Dec 2015
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1,700.000 0.001,259.404706Local123.280000
10.215807 0.00 5.21Base

642.00
0.00
0.00 2,140,346.00

17,361.66

INSTINET U.K. LTD JPY/JP5661986000 NAGOYA RAILROAD CO LTD 30 Nov 2015COMMON STOCK 03 Dec 2015

8,000.000 0.00499.357500Local123.280000
4.050596 0.00 9.72Base

1,198.00
0.00
0.00 3,993,662.00

32,395.05

INSTINET U.K. LTD JPY/JP5664038007 DENSO CORP 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

400.000 0.005,892.617500Local123.280000
47.798649 0.00 5.73Base

707.00
0.00
0.00 2,356,340.00

19,113.72

INSTINET U.K. LTD JPY/JP5664154002 NSK LTD 30 Nov 2015COMMON STOCK 03 Dec 2015

3,500.000 0.001,535.048000Local123.280000
12.451720 0.00 13.07Base

1,611.00
0.00
0.00 5,371,057.00

43,567.95

INSTINET U.K. LTD JPY/JP5664176005 NISSIN FOODS HOLDINGS CO LTD 30 Nov 2015 0.02COMMON STOCK 03 Dec 2015

200.000 0.006,295.235000Local123.280000
51.064528 0.00 3.06Base

377.00
0.00
0.00 1,258,670.00

10,209.85

INSTINET U.K. LTD JPY/JP5664242005 NOK CORP 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

700.000 0.003,312.924286Local123.280000
26.873169 0.00 5.64Base

695.00
0.00
0.00 2,318,352.00

18,805.58

ODD LOT SALE JPY/JP3664256005 NIPPON STEEL + SUMITOMO META 06 Oct 2015COMMON STOCK 14 Oct 2015

20.000 0.002,387.750000Local120.185000
19.867288 0.00 0.00Base

0.00
0.00
0.00 47,755.00

397.36

INSTINET U.K. LTD JPY/JP5665640009 OBAYASHI CORP 30 Nov 2015COMMON STOCK 03 Dec 2015

1,000.000 0.001,135.815000Local123.280000
9.213295 0.00 2.76Base

340.00
0.00
0.00 1,135,475.00

9,210.54

INSTINET U.K. LTD JPY/JP5666176003 OSAKA GAS CO LTD 30 Nov 2015COMMON STOCK 03 Dec 2015

19,000.000 0.00457.160368Local123.280000
3.708309 0.00 21.13Base

2,605.00
0.00
0.00 8,683,442.00

70,436.75
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INSTINET U.K. LTD JPY/JP5677062903 SOFTBANK GROUP CORP 30 Nov 2015 0.02COMMON STOCK 03 Dec 2015

300.000 0.006,533.133333Local123.280000
52.994268 0.00 4.76Base

587.00
0.00
0.00 1,959,353.00

15,893.52

INSTINET U.K. LTD JPY/JP5679159004 SECOM CO LTD 30 Nov 2015 0.02COMMON STOCK 03 Dec 2015

100.000 0.008,433.340000Local123.280000
68.408014 0.00 2.05Base

253.00
0.00
0.00 843,081.00

6,838.75

INSTINET U.K. LTD JPY/JP5680440005 SHIMIZU CORP 30 Nov 2015COMMON STOCK 03 Dec 2015

1,000.000 0.001,036.044000Local123.280000
8.403991 0.00 2.51Base

310.00
0.00
0.00 1,035,734.00

8,401.48

INSTINET U.K. LTD JPY/JP5680554003 SHOWA SHELL SEKIYU KK 30 Nov 2015COMMON STOCK 03 Dec 2015

5,600.000 0.001,087.154107Local123.280000
8.818576 0.00 14.81Base

1,826.00
0.00
0.00 6,086,237.00

49,369.22

INSTINET U.K. LTD JPY/JP5684110000 STANLEY ELECTRIC CO LTD 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

300.000 0.002,725.796667Local123.280000
22.110615 0.00 1.99Base

245.00
0.00
0.00 817,494.00

6,631.20

INSTINET U.K. LTD JPY/JP5685873002 SUMITOMO HEAVY INDUSTRIES 30 Nov 2015COMMON STOCK 03 Dec 2015

1,000.000 0.00580.236000Local123.280000
4.706652 0.00 1.41Base

174.00
0.00
0.00 580,062.00

4,705.24

INSTINET U.K. LTD JPY/JP5685899007 SUMITOMO RUBBER INDUSTRIES 30 Nov 2015COMMON STOCK 03 Dec 2015

1,900.000 0.001,668.484737Local123.280000
13.534107 0.00 7.71Base

951.00
0.00
0.00 3,169,170.00

25,707.09

INSTINET U.K. LTD JPY/JP5686550005 SUZUKI MOTOR CORP 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

1,300.000 0.003,791.396154Local123.280000
30.754349 0.00 11.99Base

1,478.00
0.00
0.00 4,927,337.00

39,968.66

INSTINET U.K. LTD JPY/JP5686913005 THK CO LTD 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

900.000 0.002,438.258889Local123.280000 658.00 0.00 2,193,775.00
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19.778219 0.00 5.34Base 0.00 17,795.06

INSTINET U.K. LTD JPY/JP5687044008 TAKEDA PHARMACEUTICAL CO LTD 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

100.000 0.006,015.350000Local123.280000
48.794208 0.00 1.46Base

180.00
0.00
0.00 601,355.00

4,877.96

INSTINET U.K. LTD JPY/JP5689516003 TOBU RAILWAY CO LTD 30 Nov 2015COMMON STOCK 03 Dec 2015

16,000.000 0.00598.046563Local123.280000
4.851124 0.00 23.28Base

2,870.00
0.00
0.00 9,565,875.00

77,594.70

INSTINET U.K. LTD JPY/JP5689522001 TOHO GAS CO LTD 30 Nov 2015COMMON STOCK 03 Dec 2015

6,000.000 0.00767.214667Local123.280000
6.223351 0.00 11.19Base

1,380.00
0.00
0.00 4,601,908.00

37,328.91

INSTINET U.K. LTD JPY/JP5689540003 TOKYO ELECTRIC POWER CO INC 30 Nov 2015COMMON STOCK 03 Dec 2015

1,100.000 0.00756.096364Local123.280000
6.133163 0.00 2.02Base

249.00
0.00
0.00 831,457.00

6,744.46

INSTINET U.K. LTD JPY/JP5689544005 TOKYO GAS CO LTD 30 Nov 2015COMMON STOCK 03 Dec 2015

19,000.000 0.00586.538474Local123.280000
4.757775 0.00 27.12Base

3,343.00
0.00
0.00 11,140,888.00

90,370.60

INSTINET U.K. LTD JPY/JP5689654002 TOKYU CORP 30 Nov 2015COMMON STOCK 03 Dec 2015

2,000.000 0.00957.193000Local123.280000
7.764382 0.00 4.66Base

574.00
0.00
0.00 1,913,812.00

15,524.11

INSTINET U.K. LTD JPY/JP5690030002 MAZDA MOTOR CORP 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

3,100.000 0.002,565.944516Local123.280000
20.813956 0.00 19.35Base

2,386.00
0.00
0.00 7,952,042.00

64,503.91

INSTINET U.K. LTD JPY/JP5690054002 TOYOTA INDUSTRIES CORP 30 Nov 2015 0.02COMMON STOCK 03 Dec 2015

800.000 0.006,559.343750Local123.280000
53.206877 0.00 12.77Base

1,574.00
0.00
0.00 5,245,901.00

42,552.73

INSTINET U.K. LTD JPY/JP5690055009 TOYODA GOSEI CO LTD 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015
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3,400.000 0.002,922.240882Local123.280000
23.704095 0.00 24.17Base

2,980.00
0.00
0.00 9,932,639.00

80,569.75

INSTINET U.K. LTD JPY/JP5B1G185909 AOZORA BANK LTD 30 Nov 2015COMMON STOCK 03 Dec 2015

4,000.000 0.00434.500250Local123.280000
3.524499 0.00 4.23Base

521.00
0.00
0.00 1,737,480.00

14,093.77

0.00163,539.000 Local
0.00Base

59,072.00
479.13

0.00
0.00

190,427,813.00
1,544,600.80

JAPANESE YEN Total

MALAYSIAN RINGGIT

RIGHTS EXERCISED MYR/MY4975LGZ902 HONG LEONG BANK BHD 14 Dec 2015RIGHT 14 Dec 2015

2,640.000 0.000.000000Local4.292500
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS EXERCISED MYR/MY3BYNQKK907 RHB CAPITAL BHD 08 Dec 2015RIGHT

3,005.000 0.000.000000Local4.215000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS EXERCISED MYR/MY308 Dec 2015 CANCEL

-3,005.000 0.000.000000Local4.215000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

LAPSED RIGHTS MYR/MY308 Dec 2015 728 Dec 2015

3,005.000 0.000.000000Local4.260500
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
BYNQKK907 Total

0.00 0.000.00 0.003,005.000 Local

0.00 0.00 0.00 0.00Base

0.005,645.000 Local
0.00Base

0.00
0.00

0.00
0.00

0.00
0.00

MALAYSIAN RINGGIT Total
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MEXICAN PESO

J P MORGAN SECURITIES INC MXN/MX1239345002 GRUPO CARSO SAB DE CV SER A1 30 Nov 2015COMMON STOCK 03 Dec 2015

3,300.000 0.0073.730100Local16.598750
4.441907 0.00 11.73Base

194.65
0.00
0.00 243,114.68

14,646.57

J P MORGAN SECURITIES INC MXN/MX1249191008 KIMBERLY CLARK DE MEXICO A 30 Nov 2015COMMON STOCK 03 Dec 2015

10,800.000 0.0039.478100Local16.598750
2.378378 0.00 20.55Base

341.09
0.00
0.00 426,022.39

25,665.93

J P MORGAN SECURITIES INC MXN/MX1264367905 GRUPO MEXICO SAB DE CV SER B 30 Nov 2015COMMON STOCK 03 Dec 2015

22,300.000 0.0036.363600Local16.598750
2.190743 0.00 39.08Base

648.73
0.00
0.00 810,259.55

48,814.49

J P MORGAN SECURITIES INC MXN/MX1266747906 AMERICA MOVIL SAB DE C SER L 30 Nov 2015COMMON STOCK 03 Dec 2015

27,900.000 0.0013.491400Local16.598750
0.812796 0.00 18.14Base

301.13
0.00
0.00 376,108.93

22,658.87

MORGAN STANLEY CO INCORPORATED MXN/MX1ACI0JMZQ1 TELESITES SAB DE CV 21 Dec 2015COMMON STOCK 24 Dec 2015

52,800.000 0.0013.020000Local17.162400
0.758635 0.00 32.04Base

549.96
0.00
0.00 686,906.04

40,023.89

J P MORGAN SECURITIES INC MXN/MX1B0ZV10902 GRUPO AEROPORT DEL PACIFIC B 30 Nov 2015 0.01COMMON STOCK 03 Dec 2015

4,500.000 0.00150.800000Local16.598750
9.085021 0.00 32.71Base

542.88
0.00
0.00 678,057.12

40,849.89

0.00121,600.000 Local
0.00Base

2,578.44
154.25

0.00
0.00

3,220,468.71
192,659.64

MEXICAN PESO Total

NEW ISRAELI SHEQEL

BNP PARIBAS SECURITIES SERVICE ILS/IL1688967900 ISRAEL CORP LIMITED/THE 30 Nov 2015 0.18COMMON STOCK ILS1. 02 Dec 2015

202.000 0.00858.128500Local3.872600
221.589759 0.00 35.81Base

138.67
0.00
0.00 173,203.29

44,725.32
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0.00202.000 Local
0.00Base

138.67
35.81

0.00
0.00

173,203.29
44,725.32

NEW ISRAELI SHEQEL Total

NEW ZEALAND DOLLAR

UBS SECURITIES ASIA LTD NZD/NZ4634160907 FLETCHER BUILDING LTD 30 Nov 2015COMMON STOCK 03 Dec 2015

3,120.000 0.007.290000Local1.517566
4.803745 0.00 14.98Base

22.74
0.00
0.00 22,722.06

14,972.70

UBS SECURITIES ASIA LTD NZD/NZ4BKX3XG902 AUCKLAND INTL AIRPORT LTD 30 Nov 2015COMMON STOCK 03 Dec 2015

4,522.000 0.005.275000Local1.517566
3.475961 0.00 15.72Base

23.85
0.00
0.00 23,829.70

15,702.58

0.007,642.000 Local
0.00Base

46.59
30.70

0.00
0.00

46,551.76
30,675.28

NEW ZEALAND DOLLAR Total

NORWEGIAN KRONE

BNY CONVERGEX EXECUTION SOLUTIONS L NOK/NO3525824900 SUBSEA 7 SA 17 Nov 2015COMMON STOCK USD2. 19 Nov 2015

11,408.000 0.0067.122100Local8.669700
7.742148 0.00 35.33Base

306.29
0.00
0.00 765,422.63

88,287.10

BNY CONVERGEX EXECUTION SOLUTIONS L NOK/NO3B09RMQ900 SEADRILL LTD 17 Nov 2015COMMON STOCK USD2. 19 Nov 2015

13,258.000 0.0054.568600Local8.669700
6.294174 0.00 33.38Base

289.39
0.00
0.00 723,181.11

83,414.78

0.0024,666.000 Local
0.00Base

595.68
68.71

0.00
0.00

1,488,603.74
171,701.88

NORWEGIAN KRONE Total

POUND STERLING

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB002826006 AMEC FOSTER WHEELER PLC 30 Nov 2015COMMON STOCK GBP.5 02 Dec 2015

70.000 0.004.343800Local0.664783
6.534162 0.00 0.15Base

0.10
0.00
0.00 303.97

457.25
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BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB015008907 TULLOW OIL PLC 17 Nov 2015COMMON STOCK GBP.1 19 Nov 2015

32,414.000 0.002.022000Local0.657203
3.076675 0.00 39.90Base

26.22
1.52
1.00 65,513.89

99,685.93

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB071887004 RIO TINTO PLC 30 Nov 2015 0.01COMMON STOCK GBP.1 02 Dec 2015

68.000 0.0021.999800Local0.664783
33.093205 0.00 0.74Base

0.49
0.00
0.00 1,495.50

2,249.61

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB087628905 BG GROUP PLC 30 Nov 2015 0.01COMMON STOCK GBP.1 02 Dec 2015

1,415.000 0.0010.330900Local0.664783
15.540259 0.00 7.25Base

4.82
1.50
1.00 14,612.40

21,980.71

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBACI07KLY6 VODAFONE GROUP PLC 30 Nov 2015COMMON STOCK USD.209 02 Dec 2015

3,726.000 0.002.246300Local0.664783
3.378997 0.00 4.15Base

2.76
0.00
0.00 8,366.95

12,585.99

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB03MM4906 ROYAL DUTCH SHELL PLC B SHS 30 Nov 2015 0.01COMMON STOCK EUR.07 02 Dec 2015

8,552.000 0.0016.607100Local0.664783
24.981234 0.00 70.50Base

46.87
1.50
1.00 141,976.05

213,567.51

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB10RZP905 UNILEVER PLC 30 Nov 2015 0.01COMMON STOCK GBP.031 02 Dec 2015

1,370.000 0.0028.550900Local0.664783
42.947699 0.00 19.42Base

12.91
1.50
1.00 39,100.82

58,817.42

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB24CGK904 RECKITT BENCKISER GROUP PLC 30 Nov 2015 0.03COMMON STOCK GBP.1 02 Dec 2015

79.000 0.0062.479700Local0.664783
93.985105 0.00 2.45Base

1.63
0.00
0.00 4,934.27

7,422.38

SOCIETE GENERALE LONDON BRANCH GBP/GBBB77J08909 OLD MUTUAL PLC 04 Nov 2015COMMON STOCK GBP.114 06 Nov 2015

178,818.000 0.002.179000Local0.649942
3.352607 0.00 239.81Base

155.86
1.54
1.00 389,487.56

599,265.10

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBBKKMKR904 RSA INSURANCE GROUP PLC 30 Nov 2015COMMON STOCK GBP1.0 02 Dec 2015
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7,506.000 0.004.396700Local0.664783
6.613737 0.00 16.38Base

10.89
1.50
1.00 32,989.74

49,624.82

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBBMHTPY909 REXAM PLC 30 Nov 2015COMMON STOCK GBP.803 02 Dec 2015

15,639.000 0.005.754800Local0.664783
8.656659 0.00 44.68Base

29.70
1.50
1.00 89,968.62

135,335.32

EXCHANGE OFFER (NON CASH) GBP/GBBBV9FYX900 MELROSE HOLDINGS PLC 19 Nov 2015COMMON STOCK GBP.001 19 Nov 2015

35,397.000 0.002.763564Local0.638566
4.327765 0.00 0.00Base

0.00
0.00
0.00 97,821.91

153,189.95

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBBYRJP4900 MELROSE INDUSTRIES PLC 30 Nov 2015COMMON STOCK GBP.01 02 Dec 2015

714.000 0.002.888500Local0.664783
4.345027 0.00 1.02Base

0.68
0.00
0.00 2,061.71

3,101.33

EXCHANGE OFFER GBP/GBBBYSVPQ903 ROLLS ROYCE HOLDINGS PLC 01 Dec 2015PREFERRED STOCK OPEN

6,194,399.000 0.000.001000Local0.663658
0.001507 0.00 0.00Base

0.00
0.00
0.00 6,194.40

9,333.72

RIGHTS EXERCISED GBP/GBBBYZXCH905 STANDARD CHARTERED PLC 10 Dec 2015RIGHTS 20151210 10 Dec 2015

25,870.000 0.000.000000Local0.658935
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

NEW TO ORD NON CASH GBP/GBBBYZXF0909 STANDARD CHARTERED PLC 11 Dec 2015COMMON STOCK 11 Dec 2015

25,870.000 0.004.650000Local0.658935
7.056842 0.00 0.00Base

0.00
0.00
0.00 120,295.50

182,560.51

0.006,531,907.000 Local
0.00Base

292.93
446.45

7.00
10.56

1,015,123.29
1,549,177.55

POUND STERLING Total

SOUTH AFRICAN RAND

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3604112904 AFRICAN RAINBOW MINERALS LTD 30 Nov 2015COMMON STOCK ZAR.05 07 Dec 2015

12,549.000 0.0043.225500Local14.479050
2.985382 0.00 14.99Base

216.97
0.00
0.00 542,219.83

37,448.58
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STATE STREET GLOBAL ADVISORS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MERGER NON CASH ZAR/ZA1612793901 STEINHOFF INTL HOLDINGS LTD 07 Dec 2015COMMON STOCK 07 Dec 2015

100,775.000 0.0037.454898Local9.740771
3.845168 0.00 0.00Base

0.00
0.00
0.00 3,774,517.39

387,496.79

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3662800903 NEDBANK GROUP LTD 30 Nov 2015 0.01COMMON STOCK ZAR1. 07 Dec 2015

1,268.000 0.00210.939300Local14.420000
14.628245 0.00 7.42Base

106.99
0.00
0.00 267,364.04

18,541.20

CUSIP CHANGE NON CASH ZAR/ZA1682036900 MR PRICE GROUP LTD 26 Oct 2015COMMON STOCK ZAR.000 02 Nov 2015

9,347.000 0.00219.160507Local11.033588
19.863031 0.00 0.00Base

0.00
0.00
0.00 2,048,493.26

185,659.75

CONVERSION NON CASH ZAR/ZA3927UBA901 REDEFINE PROPERTIES 27 Nov 2015 2COMMON STOCK 02 Dec 2015

8,173.000 0.0010.300365Local14.268964
0.721872 0.00 0.00Base

0.00
0.00
0.00 84,184.89

5,899.86

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3B1G426907 KUMBA IRON ORE LTD 30 Nov 2015COMMON STOCK ZAR.000 07 Dec 2015

2,856.000 0.0047.092700Local14.479050
3.252472 0.00 3.72Base

53.80
0.00
0.00 134,442.95

9,285.34

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA301 Dec 2015 08 Dec 2015

2,739.000 0.0043.333300Local14.433000
3.002376 0.00 4.11Base

59.34
0.00
0.00 118,630.57

8,219.40
B1G426907 Total

113.14 0.000.00 253,073.525,595.000 Local

0.00 7.83 0.00 17,504.74Base

CITIGROUP GLOBAL MARKETS LIMITED ZAR/ZA3B65B4D905 VODACOM GROUP LTD 30 Nov 2015COMMON STOCK 07 Dec 2015

3,001.000 0.00146.059700Local14.420000
10.128967 0.00 12.16Base

175.33
0.00
0.00 438,149.83

30,384.87

CUSIP CHANGE NON CASH ZAR/ZA3BN57DK901 RESILIENT PROPERTY INCOME 30 Nov 2015REIT 07 Dec 2015

10,033.000 0.00119.306223Local13.594401 0.00 0.00 1,196,999.34
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

8.776130 0.00 0.00Base 0.00 88,050.91

CREDIT SUISSE SECURITIES (EUROPE) L ZAR/ZA3BZ56LK907 STEINHOFF INTERNATIONAL H NV 01 Dec 2015 2COMMON STOCK EUR.5 10 Dec 2015

11,394.000 0.0084.227500Local14.433000
5.835758 0.00 33.25Base

479.84
0.00
0.00 959,208.30

66,459.38

0.00162,135.000 Local
0.00Base

1,092.27
75.65

0.00
0.00

9,564,210.40
837,446.08

SOUTH AFRICAN RAND Total

SOUTH KOREAN WON

ITG AUSTRALIA LTD. KRW/KR4634692909 LG CHEM LTD PREFERENCE 30 Nov 2015 0.12PREFERENCE 02 Dec 2015

43.000 0.00226,333.093023Local1,158.050000
195.443282 0.00 5.04Base

5,839.00
25.21

29,197.00 9,697,287.00
8,373.81

MERRILL LYNCH INTERNATIONAL KRW/KR4639750900 SHINHAN FINANCIAL GROUP LTD 30 Nov 2015 0.02COMMON STOCK 02 Dec 2015

540.000 0.0041,238.568519Local1,158.050000
35.610352 0.00 11.54Base

13,360.00
57.69

66,806.00 22,188,661.00
19,160.37

GOLDMAN SACHS (ASIA) LLC KRW/KR4644954000 HYUNDAI MOBIS CO LTD 30 Nov 2015 0.13COMMON STOCK 02 Dec 2015

303.000 0.00249,455.511551Local1,158.050000
215.409966 0.00 39.16Base

45,351.00
195.81

226,754.00 75,312,915.00
65,034.25

ITG AUSTRALIA LTD. KRW/KR4646297903 INDUSTRIAL BANK OF KOREA 30 Nov 2015 0.01COMMON STOCK 02 Dec 2015

1,000.000 0.0013,416.651000Local1,158.050000
11.585554 0.00 6.95Base

8,050.00
34.76

40,250.00 13,368,351.00
11,543.85

RIGHTS EXERCISED KRW/KR3ACI0GXSL9 MIRAE ASSET SECURITIES CO LT 05 Nov 2015RIGHTS 18 Nov 2015

1,353.000 0.000.000000Local1,132.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

GOLDMAN SACHS (ASIA) LLC KRW/KR4B0RNRF908 HANA FINANCIAL GROUP 30 Nov 2015 0.01COMMON STOCK 02 Dec 2015

1,670.000 0.0025,460.377246Local1,158.050000
21.985560 0.00 22.03Base

25,511.00
110.15

127,556.00 42,365,763.00
36,583.71
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.004,909.000 Local
0.00Base

98,111.00
84.72

490,563.00
423.62

162,932,977.00
140,695.99

SOUTH KOREAN WON Total

SWEDISH KRONA

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE1568743900 HENNES + MAURITZ AB B SHS 30 Nov 2015 0.01COMMON STOCK 02 Dec 2015

534.000 0.00322.921000Local8.721850
37.024370 0.00 6.52Base

56.91
0.00
0.00 172,382.90

19,764.49

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE1733268908 ALFA LAVAL AB 30 Nov 2015 0.01COMMON STOCK SEK2.84 02 Dec 2015

6,123.000 0.00160.722500Local8.721850
18.427570 0.00 37.23Base

324.75
0.00
0.00 983,779.12

112,794.78

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE1B1XCBX901 BOLIDEN AB 30 Nov 2015 0.01COMMON STOCK SEK2.11 02 Dec 2015

261.000 0.00159.993500Local8.721850
18.343987 0.00 1.58Base

13.78
0.00
0.00 41,744.52

4,786.20

0.006,918.000 Local
0.00Base

395.44
45.33

0.00
0.00

1,197,906.54
137,345.47

SWEDISH KRONA Total

SWISS FRANC

EXCHANGE OFFER (NON CASH) CHF/CH4485471007 SULZER AG REG 05 Oct 2015COMMON STOCK CHF.01

780.000 0.00107.885038Local0.981750
109.890538 0.00 0.00Base

0.00
0.00
0.00 84,150.33

85,714.62

EXCHANGE OFFER (NON CASH) CHF/CH405 Oct 2015 CANCEL

-780.000 0.00107.885038Local0.981750
109.890538 0.00 0.00Base

0.00
0.00
0.00 -84,150.33

-85,714.62

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH430 Nov 2015 0.0302 Dec 2015

89.000 0.00107.660700Local1.027900
104.738496 0.00 3.07Base

3.16
0.00
0.00 9,578.64

9,318.65
485471007 Total
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

3.16 0.000.00 9,578.6489.000 Local

0.00 3.07 0.00 9,318.65Base

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4596230904 CHOCOLADEFABRIKEN LINDT REG 30 Nov 2015 23.79COMMON STOCK CHF100. 02 Dec 2015

1.000 0.0074,092.000000Local1.027900
72,080.941726 0.00 23.79Base

24.45
0.00
0.00 74,067.55

72,057.16

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4598061901 GIVAUDAN REG 30 Nov 2015 0.60COMMON STOCK CHF10.0 02 Dec 2015

13.000 0.001,855.833300Local1.027900
1,805.460940 0.00 7.74Base

7.96
0.00
0.00 24,117.87

23,463.25

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4710306903 NOVARTIS AG REG 30 Nov 2015 0.03COMMON STOCK CHF.5 02 Dec 2015

672.000 0.0088.282000Local1.027900
85.885787 0.00 19.05Base

19.58
0.00
0.00 59,305.92

57,696.20

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4711038901 ROCHE HOLDING AG GENUSSCHEIN 30 Nov 2015 0.09COMMON STOCK 02 Dec 2015

507.000 0.00276.361600Local1.027900
268.860395 0.00 44.98Base

46.24
0.00
0.00 140,069.09

136,267.23

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4712387901 NESTLE SA REG 30 Nov 2015 0.02COMMON STOCK CHF.1 02 Dec 2015

5,003.000 0.0076.287100Local1.027900
74.216461 0.00 122.53Base

125.95
0.00
0.00 381,538.41

371,182.42

RIGHTS EXERCISED CHF/CH1ACI0HPWK2 CREDIT SUISSE GROUP AG 03 Dec 2015RIGHT

56,223.000 0.000.000000Local1.028850
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS EXERCISED CHF/CH103 Dec 2015 CANCEL

-56,223.000 0.000.000000Local1.028850
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS EXERCISED CHF/CH103 Dec 2015 408 Dec 2015

56,223.000 0.000.000000Local1.028850
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
ACI0HPWK2 Total
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 0.0056,223.000 Local

0.00 0.00 0.00 0.00Base

0.0062,508.000 Local
0.00Base

227.34
221.16

0.00
0.00

688,677.48
669,984.91

SWISS FRANC Total

THAILAND BAHT

CUSIP CHANGE NON CASH THB/TH1660992900 SIAM CEMENT PCL NVDR 28 Sep 2015NVDR THB1.0 28 Sep 2015

20,600.000 0.00497.195208Local35.608879
13.962675 0.00 0.00Base

0.00
0.00
0.00 10,242,221.30

287,631.11

0.0020,600.000 Local
0.00Base

0.00
0.00

0.00
0.00

10,242,221.30
287,631.11

THAILAND BAHT Total

US DOLLAR

MORGAN STANLEY CO INCORPORATED USD/DTC05968L102 BANCOLOMBIA S.A. SPONS ADR 30 Nov 2015 0.01ADR 03 Dec 2015

127.000 0.0028.327900Local1.000000
28.327900 0.00 1.71Base

1.71
0.07
0.07 3,595.86

3,595.86

MORGAN STANLEY CO INCORPORATED USD/DTC256135203 DOCTOR REDDY S LAB ADR 30 Nov 2015 0.01ADR 03 Dec 2015

4,143.000 0.0047.032100Local1.000000
47.032100 0.00 55.93Base

55.93
3.59
3.59 194,794.47

194,794.47

MORGAN STANLEY CO INCORPORATED USD/DTC48241A105 KB FINANCIAL GROUP INC ADR 30 Nov 2015 0.01ADR 03 Dec 2015

1,846.000 0.0030.214000Local1.000000
30.214000 0.00 24.92Base

24.92
1.03
1.03 55,749.09

55,749.09

REVERSE SPLIT NON CASH USD/DTC783513104 RYANAIR HOLDINGS PLC SP ADR 28 Oct 2015ADR 02 Nov 2015

1,951.000 0.0028.591553Local1.000000
28.591553 0.00 0.00Base

0.00
0.00
0.00 55,782.12

55,782.12

SALE OF FRACTIONAL S USD/DTC783513203 RYANAIR HOLDINGS PLC SP ADR 17 Nov 2015ADR 17 Nov 2015
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.225 0.0080.977777Local1.000000
80.977777 0.00 0.00Base

0.00
0.00
0.00 18.22

18.22

MORGAN STANLEY CO INCORPORATED USD/DTC78440P108 SK TELECOM CO LTD SPON ADR 30 Nov 2015 0.01ADR 03 Dec 2015

3,323.000 0.0022.302799Local1.000000
22.302799 0.00 44.86Base

44.86
1.37
1.37 74,065.97

74,065.97

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC868861105 SURGUTNEFTEGAZ SP ADR PREF 30 Nov 2015 0.01ADR 03 Dec 2015

2,526.000 0.006.396698Local1.000000
6.396698 0.00 22.73Base

22.73
0.30
0.30 16,135.03

16,135.03

CUSIP CHANGE NON CASH USD/EURB1G50G904 TATNEFT SPONSORED ADR 08 Dec 2015ADR 11 Dec 2015

10,144.000 0.0031.284681Local1.000000
31.284681 0.00 0.00Base

0.00
0.00
0.00 317,351.81

317,351.81

0.0024,060.225 Local
0.00Base

150.15
150.15

6.36
6.36

717,492.57
717,492.57

US DOLLAR Total

EQUITY  Total
9,462,187.225

Base 0.00 3,360.58 776.37 10,937,742.19

16,977,162.45776.373,360.580.00

15,501,607.485

SALES Total

Base
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CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 01 Oct 20150.0000001%   02 Oct 01 Oct 2015

1,271,285.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,271,285.32

1,271,285.32

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 02 Oct 20150.0000001%   05 Oct 02 Oct 2015

1,890,839.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,890,839.73

1,890,839.73

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 05 Oct 20150.0000001%   06 Oct 05 Oct 2015

385,401.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 385,401.11

385,401.11

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 07 Oct 20150.0000001%   08 Oct 07 Oct 2015

618,046.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 618,046.87

618,046.87

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 08 Oct 20150.0000001%   09 Oct 08 Oct 2015

1,824,065.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,824,065.00

1,824,065.00

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 09 Oct 20150.0000001%   13 Oct 09 Oct 2015

977,687.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 977,687.47

977,687.47

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 14 Oct 20150.0000001%   15 Oct 14 Oct 2015

110,859.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 110,859.62

110,859.62

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 15 Oct 20150.0000001%   16 Oct 15 Oct 2015

21,325.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,325.26

21,325.26

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 16 Oct 20150.0000001%   19 Oct 16 Oct 2015
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CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,620,891.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,620,891.59

2,620,891.59

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 19 Oct 20150.0000001%   20 Oct 19 Oct 2015

489,985.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 489,985.08

489,985.08

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 21 Oct 20150.0000001%   22 Oct 21 Oct 2015

154,799.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 154,799.97

154,799.97

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 23 Oct 20150.0000001%   26 Oct 23 Oct 2015

139,379.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 139,379.00

139,379.00

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 29 Oct 20150.0000001%   30 Oct 29 Oct 2015

118,882.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 118,882.00

118,882.00

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 02 Nov 20150.0000001%   03 Nov 02 Nov 2015

698,032.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 698,032.65

698,032.65

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 03 Nov 20150.0000001%   04 Nov 03 Nov 2015

1,249,363.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,249,363.03

1,249,363.03

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 05 Nov 20150.0000001%   06 Nov 05 Nov 2015

73,155.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 73,155.23

73,155.23

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 09 Nov 20150.0000001%   10 Nov 09 Nov 2015

144,791.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 144,791.85

144,791.85

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 13 Nov 20150.0000001%   16 Nov 13 Nov 2015

664,162.480 0.00100.000000Local1.000000 0.00 0.00 664,162.48
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 664,162.48

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 16 Nov 20150.0000001%   17 Nov 16 Nov 2015

966,473.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 966,473.74

966,473.74

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 19 Nov 20150.0000001%   20 Nov 19 Nov 2015

1,034,225.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,034,225.89

1,034,225.89

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 23 Nov 20150.0000001%   24 Nov 23 Nov 2015

160,509.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 160,509.78

160,509.78

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 24 Nov 20150.0000001%   25 Nov 24 Nov 2015

17,404.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,404.56

17,404.56

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 27 Nov 20150.0000001%   30 Nov 27 Nov 2015

34,509.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 34,509.68

34,509.68

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 30 Nov 20150.0000001%   01 Dec 30 Nov 2015

328,317.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 328,317.02

328,317.02

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 01 Dec 20150.0000001%   02 Dec 01 Dec 2015

205,278.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 205,278.27

205,278.27

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 28 Dec 20150.0000001%   29 Dec 28 Dec 2015

9,028.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,028.18

9,028.18

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 29 Dec 20150.0000001%   30 Dec 29 Dec 2015

46,054.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 46,054.83

46,054.83
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 30 Dec 20150.0000001%   31 Dec 30 Dec 2015

10,148.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,148.48

10,148.48

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 31 Dec 20150.0000001%   04 Jan

1,332,405.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,332,405.08

1,332,405.08

STATE STREET BANK AND TRUST USD/BOS31 Dec 2015 CANCEL

-1,332,405.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,332,405.08

-1,332,405.08

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 02 Dec 20150.0000001%   03 Dec 02 Dec 2015

217,216.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 217,216.08

217,216.08

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 24 Dec 20150.0000001%   28 Dec 24 Dec 2015

325,138.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 325,138.17

325,138.17

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 11 Dec 20150.0000001%   14 Dec 11 Dec 2015

213,588.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 213,588.19

213,588.19

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 15 Dec 20150.0000001%   16 Dec 15 Dec 2015

1,527,484.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,527,484.49

1,527,484.49

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 04 Dec 20150.0000001%   07 Dec 04 Dec 2015

41,919.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 41,919.07

41,919.07

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 07 Dec 20150.0000001%   08 Dec 07 Dec 2015

171,656.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 171,656.87

171,656.87

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 08 Dec 20150.0000001%   09 Dec 08 Dec 2015
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

242,663.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 242,663.54

242,663.54

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 16 Dec 20150.0000001%   17 Dec 16 Dec 2015

185,608.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 185,608.23

185,608.23

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 17 Dec 20150.0000001%   18 Dec 17 Dec 2015

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 22 Dec 20150.0000001%   23 Dec 22 Dec 2015

1,636,960.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,636,960.41

1,636,960.41

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 23 Dec 20150.0000001%   24 Dec 23 Dec 2015

82,033.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 82,033.34

82,033.34

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 31 Dec 20150.0000001%   04 Jan 31 Dec 2015

1,332,405.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,332,405.08

1,332,405.08
536991003 Total

0.00 0.000.00 22,241,577.1722,241,577.170 Local

0.00 0.00 0.00 22,241,577.17Base

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

1,769,128.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,769,128.67

1,769,128.67

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.170% 31 Dec 2030 02 Oct 2015

STIF FUND

1,271,253.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,271,253.97

1,271,253.97
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Oct 20150.170% 31 Dec 2030 05 Oct 2015

STIF FUND

1,890,839.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,890,839.73

1,890,839.73

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Oct 20150.183% 31 Dec 2030 08 Oct 2015

STIF FUND

620,612.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 620,612.07

620,612.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Oct 20150.184% 31 Dec 2030 09 Oct 2015

STIF FUND

1,824,065.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,824,065.00

1,824,065.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Oct 20150.193% 31 Dec 2030 13 Oct 2015

STIF FUND

977,687.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 977,687.47

977,687.47

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Oct 20150.194% 31 Dec 2030 15 Oct 2015

STIF FUND

110,859.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 110,859.62

110,859.62

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.188% 31 Dec 2030 16 Oct 2015

STIF FUND

21,325.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,325.26

21,325.26

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Oct 20150.187% 31 Dec 2030 19 Oct 2015

STIF FUND

2,620,891.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,620,891.59

2,620,891.59

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Oct 20150.181% 31 Dec 2030 20 Oct 2015
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

489,985.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 489,985.08

489,985.08

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Oct 20150.184% 31 Dec 2030 22 Oct 2015

STIF FUND

154,799.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 154,799.97

154,799.97

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20150.182% 31 Dec 2030 26 Oct 2015

STIF FUND

139,379.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 139,379.00

139,379.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.189% 31 Dec 2030 30 Oct 2015

STIF FUND

118,882.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 118,882.00

118,882.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Nov 20150.189% 31 Dec 2030 03 Nov 2015

STIF FUND

697,986.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 697,986.99

697,986.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Nov 20150.187% 31 Dec 2030 04 Nov 2015

STIF FUND

1,249,363.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,249,363.03

1,249,363.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Nov 20150.192% 31 Dec 2030 06 Nov 2015

STIF FUND

3,155.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,155.23

3,155.23

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Nov 20150.184% 31 Dec 2030 10 Nov 2015

STIF FUND

144,791.850 0.00100.000000Local1.000000 0.00 0.00 144,791.85
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 144,791.85

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Nov 20150.193% 31 Dec 2030 16 Nov 2015

STIF FUND

664,162.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 664,162.48

664,162.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Nov 20150.193% 31 Dec 2030 17 Nov 2015

STIF FUND

966,473.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 966,473.74

966,473.74

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Nov 20150.184% 31 Dec 2030 20 Nov 2015

STIF FUND

1,034,107.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,034,107.13

1,034,107.13

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Nov 20150.180% 31 Dec 2030 24 Nov 2015

STIF FUND

160,509.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 160,509.78

160,509.78

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Nov 20150.183% 31 Dec 2030 25 Nov 2015

STIF FUND

17,404.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,404.56

17,404.56

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

328,708.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 328,708.73

328,708.73

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Dec 20150.201% 31 Dec 2030 02 Dec 2015

STIF FUND

205,212.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 205,212.50

205,212.50
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Dec 20150.201% 31 Dec 2030 03 Dec 2015

STIF FUND

217,216.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 217,216.08

217,216.08

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.210% 31 Dec 2030 07 Dec 2015

STIF FUND

41,919.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 41,919.07

41,919.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Dec 20150.212% 31 Dec 2030 08 Dec 2015

STIF FUND

171,656.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 171,656.87

171,656.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Dec 20150.217% 31 Dec 2030 09 Dec 2015

STIF FUND

242,663.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 242,663.54

242,663.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.223% 31 Dec 2030 14 Dec 2015

STIF FUND

213,588.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 213,588.19

213,588.19

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Dec 20150.228% 31 Dec 2030 16 Dec 2015

STIF FUND

1,527,484.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,527,484.49

1,527,484.49

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Dec 20150.238% 31 Dec 2030 17 Dec 2015

STIF FUND

185,608.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 185,608.23

185,608.23

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Dec 20150.265% 31 Dec 2030 18 Dec 2015
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW23 Dec 201531 Dec 2030 23 Dec 2015

STIF FUND

1,636,960.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,636,960.41

1,636,960.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Dec 20150.282% 31 Dec 2030 24 Dec 2015

STIF FUND

82,033.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 82,033.34

82,033.34

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.285% 31 Dec 2030 28 Dec 2015

STIF FUND

325,138.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 325,138.17

325,138.17

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Dec 20150.294% 31 Dec 2030 29 Dec 2015

STIF FUND

9,028.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,028.18

9,028.18

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20150.295% 31 Dec 2030 30 Dec 2015

STIF FUND

46,054.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 46,054.83

46,054.83

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Dec 20150.296% 31 Dec 2030 31 Dec 2015

STIF FUND

10,148.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,148.48

10,148.48
86199E9B7 Total

0.00 0.000.00 22,191,085.3422,191,085.340 Local

0.00 0.00 0.00 22,191,085.34Base
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.0044,432,662.510 Local
0.00Base

0.00
0.00

0.00
0.00

44,432,662.51
44,432,662.51

US DOLLAR Total

CASH EQUIVALENTS  Total
44,432,662.510

Base 0.00 0.00 0.00 44,432,662.51

EQUITY
US DOLLAR

RESTRUCTURING USD/DTC60040L109 MILLENNIUM HEALTHCARE INC 21 Dec 2015COMMON STOCK USD.000 21 Dec 2015

23,291.000 0.004.999998Local1.000000
4.999998 0.00 0.00Base

0.00
0.00
0.00 116,454.97

116,454.97

0.0023,291.000 Local
0.00Base

0.00
0.00

0.00
0.00

116,454.97
116,454.97

US DOLLAR Total

EQUITY  Total
23,291.000

Base 0.00 0.00 0.00 116,454.97

FIXED INCOME
US DOLLAR

DEUTSCHE BANK SECURITIES USD/OTH00400YAH4 ACADEMY LTD 20 Oct 20151%   01 Jul 2022 23 Nov 2015

150,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 149,625.00

149,625.00

PAYMENT IN KIND USD/LSU04523JAL2 ASPECT SOFTWARE INC 12 Nov 20151%   07 May 2016

558.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 558.78

558.78

PAYMENT IN KIND USD/LSU12 Nov 2015 CANCEL
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

-558.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -558.78

-558.78

PAYMENT IN KIND USD/OTH12 Nov 2015

558.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 558.83

558.83

PAYMENT IN KIND USD/OTH12 Nov 2015 CANCEL

-558.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -558.83

-558.83

PAYMENT IN KIND USD/LSU12 Nov 2015 517 Nov 2015

483.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 483.61

483.61
04523JAL2 Total

0.00 0.000.00 483.61483.610 Local

0.00 0.00 0.00 483.61Base

BANK OF AMERICA N.A. USD/OTH04621HAC7 ASSUREDPARTNERS CAPITAL INC. 19 Oct 20151%   21 Oct 2022 30 Oct 2015

1,450,000.000 0.0098.500000Local1.000000
98.500000 0.00 0.00Base

0.00
0.00
0.00 1,428,250.00

1,428,250.00

JP MORGAN CHASE BANK USD/LSU05538BAH8 BE AEROSPACE INC. 23 Dec 20151%   16 Dec 2021 OPEN

230,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 230,000.00

230,000.00

GOLDMAN SACHS + CO USD/OTH13134MBE2 CALPINE CORPORATION 28 Oct 20151%   27 May 2022 08 Dec 2015

175,000.000 0.0099.375000Local1.000000
99.375000 0.00 0.00Base

0.00
0.00
0.00 173,906.25

173,906.25

STATE STREET BANK AND TRUST COMPANY USD/OTH14173VAE3 CARESTREAM HEALTH INC 13 Oct 2015 11%   07 Jun 2019 14 Oct 2015

0.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.51

0.51

BANK OF AMERICA N.A. USD/LSU23340DAH5 DTZ U S BORROWER LLC 28 Dec 20151%   05 Nov 2021
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100,000.000 0.0097.625000Local1.000000
97.625000 0.00 0.00Base

0.00
0.00
0.00 97,625.00

97,625.00

BANK OF AMERICA N.A. USD/LSU28 Dec 2015 CANCEL

-100,000.000 0.0097.625000Local1.000000
97.625000 0.00 0.00Base

0.00
0.00
0.00 -97,625.00

-97,625.00
23340DAH5 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

JP MORGAN CHASE BANK USD/OTH25674DAE3 DOLLAR TREE INC 27 Oct 20151%   06 Jul 2022

200,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 201,000.00

201,000.00

JP MORGAN CHASE BANK USD/OTH27 Oct 2015 CANCEL

-200,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 -201,000.00

-201,000.00

JP MORGAN CHASE BANK USD/OTH27 Oct 2015

200,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000.00

200,000.00

JP MORGAN CHASE BANK USD/OTH27 Oct 2015 CANCEL

-200,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -200,000.00

-200,000.00

JP MORGAN CHASE BANK USD/OTH27 Oct 2015 30 Nov 2015

200,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 201,000.00

201,000.00
25674DAE3 Total

0.00 0.000.00 201,000.00200,000.000 Local

0.00 0.00 0.00 201,000.00Base

BARCLAYS CAPITAL INC, NEW YORK USD/OTH29101QAE9 EMERGENCY MED SVCS CORP 06 Nov 20151%   28 Oct 2022 14 Dec 2015

350,000.000 0.0099.000000Local1.000000 0.00 0.00 346,500.00
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FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

99.000000 0.00 0.00Base 0.00 346,500.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU46611VAS4 JBS USA LLC 22 Oct 20151%   30 Oct 2022 28 Oct 2015

170,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 170,637.50

170,637.50

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH554276AM7 MACDERMID INC 09 Nov 20151%   07 Jun 2020 10 Dec 2015

700,000.000 0.0098.000000Local1.000000
98.000000 0.00 0.00Base

0.00
0.00
0.00 686,000.00

686,000.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH59017HAM1 MERRILL COMMUNICATIONS LLC 19 Oct 20151%   01 Jun 2022 03 Nov 2015

70,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 69,300.00

69,300.00

BANK OF AMERICA N.A. USD/OTH59562TAH5 MIDAS INTERMEDIATE HOLDCO II 19 Oct 20151%   18 Aug 2021

74,997.000 0.0099.249996Local1.000000
99.249996 0.00 0.00Base

0.00
0.00
0.00 74,434.52

74,434.52

BANK OF AMERICA N.A. USD/OTH19 Oct 2015 CANCEL

-74,997.000 0.0099.249996Local1.000000
99.249996 0.00 0.00Base

0.00
0.00
0.00 -74,434.52

-74,434.52

BANK OF AMERICA N.A. USD/OTH16 Oct 2015

75,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 74,437.50

74,437.50

BANK OF AMERICA N.A. USD/OTH16 Oct 2015 CANCEL

-75,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 -74,437.50

-74,437.50

RESTRUCTURING USD/OTH20 Oct 2015 323 Oct 2015

197,799.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 197,799.13

197,799.13
59562TAH5 Total

0.00 0.000.00 197,799.13197,799.130 Local
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FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.00 0.00 197,799.13Base

BANK OF AMERICA N.A. USD/OTH59562TAJ1 MIDAS INTERMEDIATE HOLDCO II 19 Oct 20151%   18 Aug 2021

15,003.000 0.0099.250016Local1.000000
99.250016 0.00 0.00Base

0.00
0.00
0.00 14,890.48

14,890.48

BANK OF AMERICA N.A. USD/OTH19 Oct 2015 CANCEL

-15,003.000 0.0099.250016Local1.000000
99.250016 0.00 0.00Base

0.00
0.00
0.00 -14,890.48

-14,890.48

BANK OF AMERICA N.A. USD/OTH16 Oct 2015

15,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 14,887.50

14,887.50

BANK OF AMERICA N.A. USD/OTH16 Oct 2015 CANCEL

-15,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 -14,887.50

-14,887.50
59562TAJ1 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

BANK OF AMERICA N.A. USD/OTH59562TAK8 MIDAS INTERMEDIATE HOLDCO II 16 Oct 20151%   18 Aug 2021 29 Oct 2015

75,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 74,437.50

74,437.50

RESTRUCTURING USD/OTH20 Oct 2015 727 Oct 2015

1,953,266.380 0.0099.906679Local1.000000
99.906679 0.00 0.00Base

0.00
0.00
0.00 1,951,443.59

1,951,443.59
59562TAK8 Total

0.00 0.000.00 2,025,881.092,028,266.380 Local

0.00 0.00 0.00 2,025,881.09Base

BANK OF AMERICA N.A. USD/OTH59562TAL6 MIDAS INTERMEDIATE HOLDCO II 16 Oct 20151%   18 Aug 2021

15,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 14,887.50

14,887.50
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FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BANK OF AMERICA N.A. USD/OTH16 Oct 2015 CANCEL

-15,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 -14,887.50

-14,887.50

RESTRUCTURING USD/OTH20 Oct 2015

197,799.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 197,799.13

197,799.13

RESTRUCTURING USD/OTH20 Oct 2015 CANCEL

-197,799.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -197,799.13

-197,799.13

BANK OF AMERICA N.A. USD/OTH16 Oct 2015 30 Oct 2015

15,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,000.00

15,000.00
59562TAL6 Total

0.00 0.000.00 15,000.0015,000.000 Local

0.00 0.00 0.00 15,000.00Base

BARCLAYS CAPITAL INC, NEW YORK USD/OTH63909DAB7 NATIONAL VISION INC 27 Oct 20151%   12 Mar 2021 25 Nov 2015

160,000.000 0.0096.875000Local1.000000
96.875000 0.00 0.00Base

0.00
0.00
0.00 155,000.00

155,000.00

MORGAN STANLEY AND CO INC USD/OTH23 Dec 2015

250,000.000 0.0096.000000Local1.000000
96.000000 0.00 0.00Base

0.00
0.00
0.00 240,000.00

240,000.00

MORGAN STANLEY AND CO INC USD/OTH23 Dec 2015 CANCEL

-250,000.000 0.0096.000000Local1.000000
96.000000 0.00 0.00Base

0.00
0.00
0.00 -240,000.00

-240,000.00

MORGAN STANLEY AND CO INC USD/OTH23 Dec 2015 OPEN

249,365.480 0.0096.000000Local1.000000
96.000000 0.00 0.00Base

0.00
0.00
0.00 239,390.86

239,390.86
63909DAB7 Total
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FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 394,390.86409,365.480 Local

0.00 0.00 0.00 394,390.86Base

RESTRUCTURING USD/LSU64753UAB4 NEW MILLENNIUM HOLDCO INC 21 Dec 20151%   21 Dec 2020 21 Dec 2015

797,268.480 0.0092.499999Local1.000000
92.499999 0.00 0.00Base

0.00
0.00
0.00 737,473.34

737,473.34

BARCLAYS CAPITAL INC, NEW YORK USD/OTH69073KAP7 OWENS BROCKWAY GLASS 25 Nov 20151%   01 Sep 2022

90,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 90,112.50

90,112.50

BARCLAYS CAPITAL INC, NEW YORK USD/OTH25 Nov 2015 CANCEL

-90,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 -90,112.50

-90,112.50

DEUTSCHE BANK SECURITIES USD/OTH25 Nov 2015

160,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 160,200.00

160,200.00

DEUTSCHE BANK SECURITIES USD/OTH25 Nov 2015 CANCEL

-160,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 -160,200.00

-160,200.00
69073KAP7 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

ROYAL BANK OF CANADA USD/OTH74339MAC2 PROLAMPAC INTERMEDIATE INC. 11 Aug 20151%   18 Aug 2022

220,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 218,350.00

218,350.00

ROYAL BANK OF CANADA USD/OTH11 Aug 2015 CANCEL

-220,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 -218,350.00

-218,350.00

ROYAL BANK OF CANADA USD/OTH11 Aug 2015
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ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

219,450.000 0.0099.250002Local1.000000
99.250002 0.00 0.00Base

0.00
0.00
0.00 217,804.13

217,804.13

ROYAL BANK OF CANADA USD/OTH11 Aug 2015 CANCEL

-219,450.000 0.0099.250002Local1.000000
99.250002 0.00 0.00Base

0.00
0.00
0.00 -217,804.13

-217,804.13

ROYAL BANK OF CANADA USD/OTH74339MAC2 PROLAMPAC INTERMEDIATE INC. 11 Aug 20151%   18 Aug 2022 CANCEL

-220,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 -218,350.00

-218,350.00

ROYAL BANK OF CANADA USD/OTH74339MAC2 PROLAMPAC INTERMEDIATE INC. 11 Aug 20151%   18 Aug 2022 OPEN

219,630.640 0.0099.250002Local1.000000
99.250002 0.00 0.00Base

0.00
0.00
0.00 217,983.41

217,983.41
74339MAC2 Total

0.00 0.000.00 -366.59-369.360 Local

0.00 0.00 0.00 -366.59Base

BARCLAYS CAPITAL INC, NEW YORK USD/OTH78466DAV6 SS+C TECHNOLOGIES INC 20 Oct 20151%   08 Jul 2022

103,839.790 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 104,229.19

104,229.19

BARCLAYS CAPITAL INC, NEW YORK USD/OTH20 Oct 2015 CANCEL

-103,839.790 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 -104,229.19

-104,229.19

BARCLAYS CAPITAL INC, NEW YORK USD/OTH20 Oct 2015

102,373.130 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 102,757.03

102,757.03

BARCLAYS CAPITAL INC, NEW YORK USD/OTH20 Oct 2015 CANCEL

-102,373.130 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 -102,757.03

-102,757.03

BARCLAYS CAPITAL INC, NEW YORK USD/LSU20 Oct 2015 10 Dec 2015

101,493.130 0.00100.375000Local1.000000 0.00 0.00 101,873.73
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CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.375000 0.00 0.00Base 0.00 101,873.73
78466DAV6 Total

0.00 0.000.00 101,873.73101,493.130 Local

0.00 0.00 0.00 101,873.73Base

DEUTSCHE BANK SECURITIES USD/OTH78466DAW4 SS+C TECHNOLOGIES INCTERM 20 Oct 20151%   08 Jul 2022

16,426.630 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 16,488.23

16,488.23

DEUTSCHE BANK SECURITIES USD/OTH20 Oct 2015 CANCEL

-16,426.630 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 -16,488.23

-16,488.23

DEUTSCHE BANK SECURITIES USD/OTH20 Oct 2015

15,839.960 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 15,899.36

15,899.36

DEUTSCHE BANK SECURITIES USD/OTH20 Oct 2015 CANCEL

-15,839.960 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 -15,899.36

-15,899.36

DEUTSCHE BANK SECURITIES USD/LSU20 Oct 2015 10 Dec 2015

15,253.300 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 15,310.50

15,310.50
78466DAW4 Total

0.00 0.000.00 15,310.5015,253.300 Local

0.00 0.00 0.00 15,310.50Base

BANK OF AMERICA N.A. USD/OTH80875AAK7 SCIENTIFIC GAMES INTL INC 17 Dec 20151%   01 Oct 2021

180,000.000 0.0092.250000Local1.000000
92.250000 0.00 0.00Base

0.00
0.00
0.00 166,050.00

166,050.00

BANK OF AMERICA N.A. USD/OTH17 Dec 2015 CANCEL

-180,000.000 0.0092.250000Local1.000000
92.250000 0.00 0.00Base

0.00
0.00
0.00 -166,050.00

-166,050.00
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CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BANK OF AMERICA N.A. USD/OTH17 Dec 2015 OPEN

179,546.600 0.0092.250000Local1.000000
92.250000 0.00 0.00Base

0.00
0.00
0.00 165,631.74

165,631.74
80875AAK7 Total

0.00 0.000.00 165,631.74179,546.600 Local

0.00 0.00 0.00 165,631.74Base

DUNDAS UNLU SECURITIES INC. USD/OTH82087UAG2 SHEARERS FOODS INC. 18 Nov 20151%   30 Jun 2021 04 Dec 2015

300,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 297,000.00

297,000.00

MORGAN STANLEY AND CO INC USD/LSU84762NBB6 SPECTRUM BRANDS INC. 22 Oct 20151%   23 Jun 2022

130,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 130,650.00

130,650.00

MORGAN STANLEY AND CO INC USD/LSU22 Oct 2015 CANCEL

-130,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 -130,650.00

-130,650.00

MORGAN STANLEY AND CO INC USD/LSU22 Oct 2015 OPEN

129,674.190 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 130,322.56

130,322.56
84762NBB6 Total

0.00 0.000.00 130,322.56129,674.190 Local

0.00 0.00 0.00 130,322.56Base

BARCLAYS CAPITAL INC, NEW YORK USD/OTH855031AK6 STAPLES INC. 27 Apr 20151%   07 Apr 2021 OPEN

160,000.000 0.00100.750000Local1.000000
100.750000 0.00 0.00Base

0.00
0.00
0.00 161,200.00

161,200.00

BARCLAYS CAPITAL INC, NEW YORK USD/OTH27 Apr 2015 CANCEL

-160,000.000 0.00100.750000Local1.000000
100.750000 0.00 0.00Base

0.00
0.00
0.00 -161,200.00

-161,200.00
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

855031AK6 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

DEUTSCHE BANK SECURITIES USD/OTH87265VAB4 T MOBILE USA INC. 04 Nov 20151%   09 Nov 2022 OPEN

400,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 402,000.00

402,000.00

DEUTSCHE BANK SECURITIES USD/OTH03 Nov 2015 25 Nov 2015

350,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 348,250.00

348,250.00
87265VAB4 Total

0.00 0.000.00 750,250.00750,000.000 Local

0.00 0.00 0.00 750,250.00Base

JP MORGAN CHASE BANK USD/OTH89608FAD7 TRIBUNE PUBLISHING COMPANY 06 Nov 20151%   07 Jul 2021

110,336.900 0.0094.749997Local1.000000
94.749997 0.00 0.00Base

0.00
0.00
0.00 104,544.21

104,544.21

JP MORGAN CHASE BANK USD/OTH06 Nov 2015 CANCEL

-110,336.900 0.0094.749997Local1.000000
94.749997 0.00 0.00Base

0.00
0.00
0.00 -104,544.21

-104,544.21
89608FAD7 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

RESTRUCTURING USD/OTH90350VAC2 USAGM HOLDCO LLC 03 Nov 2015 81%   28 Jul 2022 11 Nov 2015

227,245.000 0.0098.999898Local1.000000
98.999898 0.00 0.00Base

0.00
0.00
0.00 224,972.32

224,972.32

BANK OF AMERICA N.A. USD/OTH91335PAB5 UNIVAR INC. 27 Oct 20151%   01 Jul 2022

250,000.000 0.0098.750000Local1.000000
98.750000 0.00 0.00Base

0.00
0.00
0.00 246,875.00

246,875.00
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BANK OF AMERICA N.A. USD/OTH27 Oct 2015 CANCEL

-250,000.000 0.0098.750000Local1.000000
98.750000 0.00 0.00Base

0.00
0.00
0.00 -246,875.00

-246,875.00

BANK OF AMERICA N.A. USD/OTH27 Oct 2015

250,000.000 0.0098.750000Local1.000000
98.750000 0.00 0.00Base

0.00
0.00
0.00 246,875.00

246,875.00

BANK OF AMERICA N.A. USD/OTH27 Oct 2015 CANCEL

-250,000.000 0.0098.750000Local1.000000
98.750000 0.00 0.00Base

0.00
0.00
0.00 -246,875.00

-246,875.00

BANK OF AMERICA N.A. USD/OTH27 Oct 2015

250,000.000 0.0098.750000Local1.000000
98.750000 0.00 0.00Base

0.00
0.00
0.00 246,875.00

246,875.00

BANK OF AMERICA N.A. USD/OTH27 Oct 2015 CANCEL

-250,000.000 0.0098.750000Local1.000000
98.750000 0.00 0.00Base

0.00
0.00
0.00 -246,875.00

-246,875.00

BANK OF AMERICA N.A. USD/OTH27 Oct 2015 OPEN

249,375.000 0.0098.750000Local1.000000
98.750000 0.00 0.00Base

0.00
0.00
0.00 246,257.81

246,257.81
91335PAB5 Total

0.00 0.000.00 246,257.81249,375.000 Local

0.00 0.00 0.00 246,257.81Base

WELLS FARGO BANK MINNESOTA N A USD/LSU914908AU2 UNIVISION COMMUNICATIONS INC 22 Dec 20151%   01 Mar 2020

80,000.000 0.0097.750000Local1.000000
97.750000 0.00 0.00Base

0.00
0.00
0.00 78,200.00

78,200.00

WELLS FARGO BANK MINNESOTA N A USD/LSU22 Dec 2015 CANCEL

-80,000.000 0.0097.750000Local1.000000
97.750000 0.00 0.00Base

0.00
0.00
0.00 -78,200.00

-78,200.00

WELLS FARGO BANK MINNESOTA N A USD/LSU22 Dec 2015 OPEN
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CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

79,787.110 0.0097.750000Local1.000000
97.750000 0.00 0.00Base

0.00
0.00
0.00 77,991.90

77,991.90
914908AU2 Total

0.00 0.000.00 77,991.9079,787.110 Local

0.00 0.00 0.00 77,991.90Base

MORGAN STANLEY AND CO INC USD/LSU914908AV0 UNIVISION COMMUNICATIONS INC 22 Dec 20151%   01 Mar 2020

170,000.000 0.0097.750000Local1.000000
97.750000 0.00 0.00Base

0.00
0.00
0.00 166,175.00

166,175.00

MORGAN STANLEY AND CO INC USD/LSU22 Dec 2015 CANCEL

-170,000.000 0.0097.750000Local1.000000
97.750000 0.00 0.00Base

0.00
0.00
0.00 -166,175.00

-166,175.00

WELLS FARGO BANK MINNESOTA N A USD/LSU22 Dec 2015

170,000.000 0.0097.750000Local1.000000
97.750000 0.00 0.00Base

0.00
0.00
0.00 166,175.00

166,175.00

WELLS FARGO BANK MINNESOTA N A USD/LSU22 Dec 2015 CANCEL

-170,000.000 0.0097.750000Local1.000000
97.750000 0.00 0.00Base

0.00
0.00
0.00 -166,175.00

-166,175.00

DEUTSCHE BANK SECURITIES USD/LSU28 Dec 2015 OPEN

200,000.000 0.0098.000000Local1.000000
98.000000 0.00 0.00Base

0.00
0.00
0.00 196,000.00

196,000.00

ORKLA SECURITIES AB USD/LSU28 Dec 2015 OPEN

150,000.000 0.0098.250000Local1.000000
98.250000 0.00 0.00Base

0.00
0.00
0.00 147,375.00

147,375.00

WELLS FARGO BANK MINNESOTA N A USD/LSU22 Dec 2015 OPEN

169,551.060 0.0097.750000Local1.000000
97.750000 0.00 0.00Base

0.00
0.00
0.00 165,736.16

165,736.16

BAYERISCHE HYPO UND VEREINSBANK AG USD/LSU30 Dec 2015 OPEN

170,000.000 0.0098.375000Local1.000000 0.00 0.00 167,237.50
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CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

98.375000 0.00 0.00Base 0.00 167,237.50
914908AV0 Total

0.00 0.000.00 676,348.66689,551.060 Local

0.00 0.00 0.00 676,348.66Base

JP MORGAN CHASE BANK USD/LSU923GMDII9 REDTOP ACQUISITION LIMITED 24 Dec 20151%   03 Dec 2020 OPEN

150,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 148,875.00

148,875.00

JP MORGAN CHASE BANK USD/OTH924HFYII8 CHARGER OPCO B.V. 23 Dec 20151%   02 Jul 2022

180,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 179,550.00

179,550.00

JP MORGAN CHASE BANK USD/OTH23 Dec 2015 CANCEL

-180,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 -179,550.00

-179,550.00

JP MORGAN CHASE BANK USD/OTH23 Dec 2015 OPEN

179,537.280 0.0099.750001Local1.000000
99.750001 0.00 0.00Base

0.00
0.00
0.00 179,088.44

179,088.44
924HFYII8 Total

0.00 0.000.00 179,088.44179,537.280 Local

0.00 0.00 0.00 179,088.44Base

DEUTSCHE BANK SECURITIES USD/OTH926UJCII1 ALERE INC. 03 Aug 20151%   18 Jun 2022 CANCEL

-448,875.000 0.00100.625000Local1.000000
100.625000 0.00 0.00Base

0.00
0.00
0.00 -451,680.47

-451,680.47

DEUTSCHE ASSET MANAGEMENT USD/LSU03 Aug 2015 06 Nov 2015

448,875.000 0.00100.625000Local1.000000
100.625000 0.00 0.00Base

0.00
0.00
0.00 451,680.47

451,680.47
926UJCII1 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base
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Commissions
Asset ID Security Name/Description
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BANK OF AMERICA N.A. USD/OTH927EQBII0 HUDSON S BAY COMPANY 14 Aug 20151%   30 Sep 2022 22 Oct 2015

1,550,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 1,542,250.00

1,542,250.00

AROS MAIZELS USD/OTH27 Nov 2015 OPEN

120,000.000 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 119,850.00

119,850.00

BANK OF AMERICA N.A. USD/OTH927EQBII0 HUDSON S BAY COMPANY 14 Aug 20151%   30 Sep 2022 CANCEL

-1,550,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -1,542,250.00

-1,542,250.00
927EQBII0 Total

0.00 0.000.00 119,850.00120,000.000 Local

0.00 0.00 0.00 119,850.00Base

JP MORGAN CHASE BANK USD/OTH927MFYII4 NXP B.V. 06 Nov 20151%   07 Dec 2020 OPEN

700,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 694,750.00

694,750.00

WILMINGTON TRUST COMPANY USD/OTH927MQVII8 MILLENNIUM HEALTH LLC 09 Nov 2015 141%   11 Jan 2016 23 Nov 2015

80,665.810 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

AROS MAIZELS USD/OTH927MSRII5 AVAGO TECHNOLOGIES CAYMAN LTD. 13 Nov 20151%   06 Nov 2022 OPEN

1,820,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 1,801,800.00

1,801,800.00

STATE STREET BANK AND TRUST COMPANY USD/OTH976CJMII8 DIGITAL RIVER INC 16 Sep 20151%   12 Feb 2021

15,916,750.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,916,750.00

15,916,750.00

STATE STREET BANK AND TRUST COMPANY USD/OTH16 Sep 2015 CANCEL

-15,916,750.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -15,916,750.00

-15,916,750.00
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976CJMII8 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

GOLDMAN SACHS + CO USD/OTH976NMSII7 VISTRA GROUP LIMITED 21 Jul 20151%   26 Oct 2022 04 Nov 2015

825,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 820,875.00

820,875.00

GOLDMAN SACHS + CO USD/OTH21 Jul 2015 CANCEL

-825,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -820,875.00

-820,875.00
976NMSII7 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

UBS INVESTMENT BANK USD/OTH976PUCII8 DTZ U.S. BORROWER LLC 12 Aug 20151%   04 Nov 2021 CANCEL

-2,025,046.720 0.0099.499999Local1.000000
99.499999 0.00 0.00Base

0.00
0.00
0.00 -2,014,921.48

-2,014,921.48

DEUTSCHE BANK SECURITIES USD/OTH12 Aug 2015 22 Oct 2015

2,024,925.000 0.0099.499999Local1.000000
99.499999 0.00 0.00Base

0.00
0.00
0.00 2,014,800.37

2,014,800.37

BANK OF AMERICA N.A. USD/LSU28 Dec 2015

100,000.000 0.0097.625000Local1.000000
97.625000 0.00 0.00Base

0.00
0.00
0.00 97,625.00

97,625.00

BANK OF AMERICA N.A. USD/LSU28 Dec 2015 CANCEL

-100,000.000 0.0097.625000Local1.000000
97.625000 0.00 0.00Base

0.00
0.00
0.00 -97,625.00

-97,625.00

BANK OF AMERICA N.A. USD/LSU28 Dec 2015

99,828.380 0.0097.625004Local1.000000
97.625004 0.00 0.00Base

0.00
0.00
0.00 97,457.46

97,457.46
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BANK OF AMERICA N.A. USD/LSU28 Dec 2015 CANCEL

-99,828.380 0.0097.625004Local1.000000
97.625004 0.00 0.00Base

0.00
0.00
0.00 -97,457.46

-97,457.46

BANK OF AMERICA N.A. USD/LSU28 Dec 2015 OPEN

99,749.370 0.0097.625004Local1.000000
97.625004 0.00 0.00Base

0.00
0.00
0.00 97,380.32

97,380.32
976PUCII8 Total

0.00 0.000.00 97,259.2199,627.650 Local

0.00 0.00 0.00 97,259.21Base

DEUTSCHE BANK SECURITIES USD/OTH976RLJ007 OWENS ILLINOIS INC 25 Nov 20151%   06 Aug 2022

160,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 160,200.00

160,200.00

DEUTSCHE BANK SECURITIES USD/OTH25 Nov 2015 CANCEL

-160,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 -160,200.00

-160,200.00

BARCLAYS CAPITAL INC, NEW YORK USD/OTH25 Nov 2015

90,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 90,112.50

90,112.50

BARCLAYS CAPITAL INC, NEW YORK USD/OTH25 Nov 2015 CANCEL

-90,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 -90,112.50

-90,112.50

DEUTSCHE BANK SECURITIES USD/OTH25 Nov 2015

159,599.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 159,798.50

159,798.50

DEUTSCHE BANK SECURITIES USD/OTH25 Nov 2015 CANCEL

-159,599.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 -159,798.50

-159,798.50

BARCLAYS CAPITAL INC, NEW YORK USD/LSU25 Nov 2015
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89,774.440 0.00100.125002Local1.000000
100.125002 0.00 0.00Base

0.00
0.00
0.00 89,886.66

89,886.66

BARCLAYS CAPITAL INC, NEW YORK USD/LSU25 Nov 2015 CANCEL

-89,774.440 0.00100.125002Local1.000000
100.125002 0.00 0.00Base

0.00
0.00
0.00 -89,886.66

-89,886.66

BARCLAYS CAPITAL INC, NEW YORK USD/LSU25 Nov 2015 OPEN

90,000.000 0.00100.125002Local1.000000
100.125002 0.00 0.00Base

0.00
0.00
0.00 90,112.50

90,112.50

DEUTSCHE BANK SECURITIES USD/OTH25 Nov 2015 OPEN

160,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 160,200.00

160,200.00
976RLJ007 Total

0.00 0.000.00 250,312.50250,000.000 Local

0.00 0.00 0.00 250,312.50Base

DEUTSCHE BANK SECURITIES USD/OTH976SZPII8 B AND G FOODS INC. 14 Oct 20151%   02 Nov 2022

3,200,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,200,000.00

3,200,000.00

DEUTSCHE BANK SECURITIES USD/OTH14 Oct 2015 CANCEL

-3,200,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -3,200,000.00

-3,200,000.00

BARCLAYS CAPITAL INC, NEW YORK USD/OTH22 Oct 2015 09 Dec 2015

160,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 160,400.00

160,400.00

BARCLAYS CAPITAL INC, NEW YORK USD/OTH23 Oct 2015 09 Dec 2015

240,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 240,900.00

240,900.00

BARCLAYS CAPITAL INC, NEW YORK USD/OTH22 Oct 2015 25 Nov 2015

700,000.000 0.0099.500000Local1.000000 0.00 0.00 696,500.00
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99.500000 0.00 0.00Base 0.00 696,500.00

BARCLAYS CAPITAL INC, NEW YORK USD/OTH27 Oct 2015 09 Dec 2015

240,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 240,900.00

240,900.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/LSU29 Oct 2015 OPEN

55,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 55,206.25

55,206.25
976SZPII8 Total

0.00 0.000.00 1,393,906.251,395,000.000 Local

0.00 0.00 0.00 1,393,906.25Base

JP MORGAN CHASE BANK USD/OTH976TDXII3 COTY INC. 23 Oct 20151%   27 Oct 2022 03 Dec 2015

222,273.670 0.00100.749998Local1.000000
100.749998 0.00 0.00Base

0.00
0.00
0.00 223,940.72

223,940.72

JP MORGAN CHASE BANK USD/OTH22 Oct 2015 10 Nov 2015

172,879.520 0.0099.499998Local1.000000
99.499998 0.00 0.00Base

0.00
0.00
0.00 172,015.12

172,015.12
976TDXII3 Total

0.00 0.000.00 395,955.84395,153.190 Local

0.00 0.00 0.00 395,955.84Base

JP MORGAN CHASE BANK USD/OTH976TJFII6 GALLERIA CO. 22 Oct 20151%   22 Oct 2022 OPEN

345,759.050 0.0099.499998Local1.000000
99.499998 0.00 0.00Base

0.00
0.00
0.00 344,030.25

344,030.25

JEFFERIES + CO USD/LSU976TKUII1 AFFORDABLE CARE HOLDING CORP. 22 Oct 20151%   22 Oct 2022 10 Nov 2015

1,275,000.000 0.0098.000000Local1.000000
98.000000 0.00 0.00Base

0.00
0.00
0.00 1,249,500.00

1,249,500.00

ROYAL BANK OF CANADA USD/LSU976TWDII6 COMPUTER SCIENCES GOV SERVICES 29 Oct 2015 31%   28 Nov 2022 OPEN

310,000.000 0.00100.250000Local1.000000 0.00 0.00 310,775.00
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100.250000 0.00 0.00Base 0.00 310,775.00

ROYAL BANK OF CANADA USD/OTH29 Oct 2015 OPEN

700,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 696,500.00

696,500.00

ROYAL BANK OF CANADA USD/OTH29 Oct 2015 OPEN

210,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 210,787.50

210,787.50
976TWDII6 Total

0.00 0.000.00 1,218,062.501,220,000.000 Local

0.00 0.00 0.00 1,218,062.50Base

CITIBANK,N.A. USD/OTH976UYDII1 TEAM HEALTH INC. 17 Nov 20151%   23 Nov 2022 14 Dec 2015

350,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 346,500.00

346,500.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH976VUQII4 ASCENSUS INC. 30 Nov 20151%   03 Dec 2022

35,294.120 0.0093.999992Local1.000000
93.999992 0.00 0.00Base

0.00
0.00
0.00 33,176.47

33,176.47

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH30 Nov 2015 CANCEL

-35,294.120 0.0093.999992Local1.000000
93.999992 0.00 0.00Base

0.00
0.00
0.00 -33,176.47

-33,176.47

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH30 Nov 2015

35,294.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 35,294.12

35,294.12

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH30 Nov 2015 CANCEL

-35,294.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -35,294.12

-35,294.12

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH30 Nov 2015 10 Dec 2015

35,294.120 0.0093.999992Local1.000000
93.999992 0.00 0.00Base

0.00
0.00
0.00 33,176.47

33,176.47
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976VUQII4 Total

0.00 0.000.00 33,176.4735,294.120 Local

0.00 0.00 0.00 33,176.47Base

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH976VURII2 ASCENSUS INC. 30 Nov 20151%   03 Dec 2022 10 Dec 2015

564,705.880 0.0094.000000Local1.000000
94.000000 0.00 0.00Base

0.00
0.00
0.00 530,823.53

530,823.53

MORGAN STANLEY AND CO INC USD/OTH98379EAB2 XPO LOGISTICS INC. 27 Oct 20151%   01 Nov 2021 20 Nov 2015

525,000.000 0.0098.000000Local1.000000
98.000000 0.00 0.00Base

0.00
0.00
0.00 514,500.00

514,500.00

MORGAN STANLEY AND CO INC USD/OTH27 Oct 2015 20 Nov 2015

150,000.000 0.0099.375000Local1.000000
99.375000 0.00 0.00Base

0.00
0.00
0.00 149,062.50

149,062.50

MORGAN STANLEY AND CO INC USD/OTH28 Oct 2015 20 Nov 2015

210,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 208,950.00

208,950.00
98379EAB2 Total

0.00 0.000.00 872,512.50885,000.000 Local

0.00 0.00 0.00 872,512.50Base

GOLDMAN SACHS + CO USD/OTHC2620KAK4 CONCORDIA HEALTHCARE CORP. 20 Oct 20151%   21 Oct 2021

550,000.000 0.0094.500000Local1.000000
94.500000 0.00 0.00Base

0.00
0.00
0.00 519,750.00

519,750.00

GOLDMAN SACHS + CO USD/OTH20 Oct 2015 CANCEL

-550,000.000 0.0094.500000Local1.000000
94.500000 0.00 0.00Base

0.00
0.00
0.00 -519,750.00

-519,750.00

GOLDMAN SACHS + CO USD/OTH20 Oct 2015 06 Nov 2015

550,000.000 0.0094.500000Local1.000000
94.500000 0.00 0.00Base

0.00
0.00
0.00 519,750.00

519,750.00
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPPurchase Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

C2620KAK4 Total

0.00 0.000.00 519,750.00550,000.000 Local

0.00 0.00 0.00 519,750.00Base

UBS USD/OTHL7300KAB0 ORTHO CLINICAL DIAGNOSTICS SA 26 Aug 20151%   30 Jun 2021 CANCEL

-150,000.000 0.0098.375000Local1.000000
98.375000 0.00 0.00Base

0.00
0.00
0.00 -147,562.50

-147,562.50

UBS USD/OTH26 Aug 2015

150,000.000 0.0098.375000Local1.000000
98.375000 0.00 0.00Base

0.00
0.00
0.00 147,562.50

147,562.50
L7300KAB0 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

0.0020,080,482.600 Local
0.00Base

0.00
0.00

0.00
0.00

19,707,992.41
19,707,992.41

US DOLLAR Total

FIXED INCOME  Total
20,080,482.600

Base 0.00 0.00 0.00 19,707,992.41

64,257,109.890.000.000.00

64,536,436.110

PURCHASE Total

Base
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Oct 20150.174% 31 Dec 2030 06 Oct 2015

STIF FUND

3,614,598.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,614,598.89

3,614,598.89

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20150.169% 31 Dec 2030 07 Oct 2015

STIF FUND

435,364.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 435,364.95

435,364.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Oct 20150.170% 31 Dec 2030 14 Oct 2015

STIF FUND

964,952.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 964,952.30

964,952.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Oct 20150.170% 31 Dec 2030 21 Oct 2015

STIF FUND

403,141.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 403,141.32

403,141.32

STATE STREET BANK AND TRUST USD/CSW23 Oct 201531 Dec 2030 23 Oct 2015

STIF FUND

1,969,438.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,969,438.48

1,969,438.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.183% 31 Dec 2030 27 Oct 2015

STIF FUND

186,702.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 186,702.68

186,702.68

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Oct 20150.184% 31 Dec 2030 29 Oct 2015

STIF FUND

1,882,360.820 0.00100.000000Local1.000000 0.00 0.00 1,882,360.82
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 1,882,360.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.193% 31 Dec 2030 02 Nov 2015

STIF FUND

1,274,063.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,274,063.12

1,274,063.12

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Nov 20150.187% 31 Dec 2030 05 Nov 2015

STIF FUND

1,744,985.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,744,985.53

1,744,985.53

STATE STREET BANK AND TRUST USD/CSW09 Nov 201531 Dec 2030 09 Nov 2015

STIF FUND

944,273.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 944,273.03

944,273.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Nov 20150.181% 31 Dec 2030 12 Nov 2015

STIF FUND

1,392,901.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,392,901.92

1,392,901.92

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Nov 20150.187% 31 Dec 2030 13 Nov 2015

STIF FUND

35,061.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 35,061.69

35,061.69

STATE STREET BANK AND TRUST USD/CSW18 Nov 201531 Dec 2030 18 Nov 2015

STIF FUND

719,992.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 719,992.22

719,992.22

STATE STREET BANK AND TRUST USD/CSW19 Nov 201531 Dec 2030 19 Nov 2015

STIF FUND

149,732.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 149,732.09

149,732.09
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW23 Nov 201531 Dec 2030 23 Nov 2015

STIF FUND

648,166.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 648,166.74

648,166.74

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Nov 20150.193% 31 Dec 2030 27 Nov 2015

STIF FUND

1,105,654.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,105,654.61

1,105,654.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20150.193% 31 Dec 2030 30 Nov 2015

STIF FUND

166,490.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 166,490.32

166,490.32

STATE STREET BANK AND TRUST USD/CSW04 Dec 201531 Dec 2030 04 Dec 2015

STIF FUND

470,977.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 470,977.76

470,977.76

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Dec 20150.184% 31 Dec 2030 10 Dec 2015

STIF FUND

585,212.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 585,212.04

585,212.04

STATE STREET BANK AND TRUST USD/CSW11 Dec 201531 Dec 2030 11 Dec 2015

STIF FUND

1,098,264.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,098,264.22

1,098,264.22

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Dec 20150.212% 31 Dec 2030 15 Dec 2015

STIF FUND

147,218.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 147,218.83

147,218.83

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.217% 31 Dec 2030 21 Dec 2015
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

517,868.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 517,868.36

517,868.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Dec 20150.228% 31 Dec 2030 22 Dec 2015

STIF FUND

79,452.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 79,452.11

79,452.11
86199E9B7 Total

0.00 0.000.00 20,536,874.0320,536,874.030 Local

0.00 0.00 0.00 20,536,874.03Base

0.0020,536,874.030 Local
0.00Base

0.00
0.00

0.00
0.00

20,536,874.03
20,536,874.03

US DOLLAR Total

CASH EQUIVALENTS  Total
20,536,874.030

Base 0.00 0.00 0.00 20,536,874.03

FIXED INCOME
US DOLLAR

BARCLAYS CAPITAL INC, NEW YORK USD/OTH00169QAB5 AIR MEDICAL GROUP HOLDINGS INC 23 Nov 20151%   28 Apr 2022 02 Dec 2015

143,953.910 0.0097.750002Local1.000000
97.750002 0.00 0.00Base

0.00
0.00
0.00 140,714.95

140,714.95

AROS MAIZELS USD/OTH24 Nov 2015 11 Dec 2015

107,965.430 0.0097.999998Local1.000000
97.999998 0.00 0.00Base

0.00
0.00
0.00 105,806.12

105,806.12

MORGAN STANLEY AND CO INC USD/OTH02 Dec 2015 15 Dec 2015

182,562.160 0.0098.000001Local1.000000
98.000001 0.00 0.00Base

0.00
0.00
0.00 178,910.92

178,910.92

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

786.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 786.07

786.07
00169QAB5 Total

0.00 0.000.00 426,218.06435,267.570 Local

0.00 0.00 0.00 426,218.06Base

PAYDOWN USD/OTH00214KAC1 ATI HLDGS INC 31 Dec 2015 151%   20 Dec 2019 OPEN

5,198.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,198.23

5,198.23

PAYDOWN USD/LSU00214NAB7 ASP LCG MERGER SUB INC 31 Dec 2015 41%   05 May 2021 OPEN

2,884.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,884.63

2,884.63

PAYDOWN USD/OTH00400YAH4 ACADEMY LTD 31 Dec 20151%   01 Jul 2022 31 Dec 2015

4,222.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,222.79

4,222.79

PAYDOWN USD/OTH00404DAD5 ACADIA HEALTHCARE CO LLC 31 Dec 2015 41%   11 Feb 2022 OPEN

3,200.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,200.00

3,200.00

PAYDOWN USD/OTH00485GAE8 ACOSTA HOLDCO INC 30 Oct 20151%   26 Sep 2021

5,774.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,774.75

5,774.75

PAYDOWN USD/OTH30 Oct 2015 CANCEL

-5,774.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -5,774.75

-5,774.75

PAYDOWN USD/OTH30 Oct 2015 302 Nov 2015

5,774.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,774.75

5,774.75
00485GAE8 Total
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 5,774.755,774.750 Local

0.00 0.00 0.00 5,774.75Base

PAYDOWN USD/OTH00488KAE6 ATLANTIC BROADBAND FINANCE 27 Nov 20151%   30 Nov 2019 27 Nov 2015

18,400.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 18,400.13

18,400.13

PAYDOWN USD/OTH00506XAE6 ACTIVE NETWORK INC. THE 31 Dec 20151%   13 Nov 2020 31 Dec 2015

6,271.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,271.82

6,271.82

PAYDOWN USD/OTH00709LAB3 ADMI CORP 31 Dec 20151%   30 Apr 2022 31 Dec 2015

1,250.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,250.00

1,250.00

PAYDOWN USD/OTH00766WAN3 AECOM TECHNOLOGY CORPORATION 02 Oct 20151%   15 Oct 2021 02 Oct 2015

296,142.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 296,142.25

296,142.25

PAYDOWN USD/OTH30 Dec 2015

53,107.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 53,107.04

53,107.04

PAYDOWN USD/OTH30 Dec 2015 CANCEL

-53,107.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -53,107.04

-53,107.04

PAYDOWN USD/LSU30 Dec 2015 6OPEN

53,107.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 53,107.04

53,107.04
00766WAN3 Total

0.00 0.000.00 349,249.29349,249.290 Local

0.00 0.00 0.00 349,249.29Base

PAYDOWN USD/OTH01310TAH2 ALBERTSONS LLC 31 Dec 20151%   25 Aug 2021 31 Dec 2015
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

699.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 699.03

699.03

PAYDOWN USD/OTH02006HAB8 ALM MEDIA LLC 31 Dec 20151%   31 Jul 2020 31 Dec 2015

3,009.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,009.71

3,009.71

PAYDOWN USD/OTH02376CAM7 AMERICAN AIRLS INC 13 Oct 20151%   10 Oct 2021 13 Oct 2015

30,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,000.00

30,000.00

PAYDOWN USD/OTH03765VAC4 PRIME SECURITY SERVICES B. LLC 31 Dec 20151%   01 Jul 2021 31 Dec 2015

5,462.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,462.50

5,462.50

JP MORGAN CHASE BANK USD/LSU04523JAL2 ASPECT SOFTWARE INC 23 Nov 20151%   07 May 2016 11 Dec 2015

80,000.000 0.0091.500000Local1.000000
91.500000 0.00 0.00Base

0.00
0.00
0.00 73,200.00

73,200.00

JP MORGAN CHASE BANK USD/OTH17 Dec 2015

80,000.000 0.0093.000000Local1.000000
93.000000 0.00 0.00Base

0.00
0.00
0.00 74,400.00

74,400.00

JP MORGAN CHASE BANK USD/OTH17 Dec 2015 CANCEL

-80,000.000 0.0093.000000Local1.000000
93.000000 0.00 0.00Base

0.00
0.00
0.00 -74,400.00

-74,400.00

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

2,277.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,277.51

2,277.51

JP MORGAN CHASE BANK USD/OTH17 Dec 2015

74,664.480 0.0093.000000Local1.000000
93.000000 0.00 0.00Base

0.00
0.00
0.00 69,437.97

69,437.97

JP MORGAN CHASE BANK USD/OTH17 Dec 2015 CANCEL
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

-74,664.480 0.0093.000000Local1.000000
93.000000 0.00 0.00Base

0.00
0.00
0.00 -69,437.97

-69,437.97

JP MORGAN CHASE BANK USD/OTH17 Dec 2015 OPEN

79,728.960 0.0093.000000Local1.000000
93.000000 0.00 0.00Base

0.00
0.00
0.00 74,147.93

74,147.93
04523JAL2 Total

0.00 0.000.00 149,625.44162,006.470 Local

0.00 0.00 0.00 149,625.44Base

PAYDOWN USD/OTH04622BAC9 ASSUREDPARTNERS CAP INC 23 Oct 20151%   02 Apr 2021 23 Oct 2015

288,543.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 288,543.68

288,543.68

PAYDOWN USD/OTH04635WAC8 ASTRO AB BORROWER INC. 31 Dec 2015 41%   30 Apr 2022 OPEN

2,275.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,275.00

2,275.00

PAYDOWN USD/OTH04649VAG5 ASURION LLC 30 Oct 20151%   24 May 2019

7,429.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,429.72

7,429.72

PAYDOWN USD/OTH30 Oct 2015 CANCEL

-7,429.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -7,429.72

-7,429.72

PAYDOWN USD/OTH30 Oct 2015 302 Nov 2015

7,429.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,429.72

7,429.72
04649VAG5 Total

0.00 0.000.00 7,429.727,429.720 Local

0.00 0.00 0.00 7,429.72Base

PAYDOWN USD/OTH04649VAH3 ASURION LLC 31 Dec 2015 41%   08 Jul 2020 OPEN
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

3,125.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,125.00

3,125.00

PAYDOWN USD/OTH04649VAN0 ASURION LLC 31 Dec 2015 41%   04 Aug 2022 OPEN

2,562.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,562.50

2,562.50

DEUTSCHE BANK SECURITIES USD/OTH04929HAC6 ATLAS DEL MERGER SUB INC 02 Dec 20151%   10 Jul 2020 15 Dec 2015

259,767.200 0.0069.000000Local1.000000
69.000000 0.00 0.00Base

0.00
0.00
0.00 179,239.37

179,239.37

DEUTSCHE BANK SECURITIES USD/OTH16 Dec 2015

307,273.110 0.0069.000001Local1.000000
69.000001 0.00 0.00Base

0.00
0.00
0.00 212,018.45

212,018.45

DEUTSCHE BANK SECURITIES USD/OTH16 Dec 2015 CANCEL

-307,273.110 0.0069.000001Local1.000000
69.000001 0.00 0.00Base

0.00
0.00
0.00 -212,018.45

-212,018.45

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

3,571.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,571.23

3,571.23

DEUTSCHE BANK SECURITIES USD/OTH16 Dec 2015 OPEN

306,263.200 0.0069.000001Local1.000000
69.000001 0.00 0.00Base

0.00
0.00
0.00 211,321.61

211,321.61
04929HAC6 Total

0.00 0.000.00 394,132.21569,601.630 Local

0.00 0.00 0.00 394,132.21Base

PAYDOWN USD/OTH05476FAP5 AZ CHEM US INC 01 Oct 2015 11%   12 Jun 2021 02 Oct 2015

79,282.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 79,282.48

79,282.48

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

36,037.490 0.00100.000000Local1.000000 0.00 0.00 36,037.49
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ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 36,037.49
05476FAP5 Total

0.00 0.000.00 115,319.97115,319.970 Local

0.00 0.00 0.00 115,319.97Base

PAYDOWN USD/OTH05578NAD2 BMC SOFTWARE FIN INC 31 Dec 2015 51%   10 Sep 2020 OPEN

7,600.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,600.00

7,600.00

PAYDOWN USD/OTH07359FAC2 FHC HEALTH SYSTEMS INC. 31 Dec 2015 71%   23 Dec 2021 OPEN

5,910.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,910.95

5,910.95

BARCLAYS CAPITAL INC, NEW YORK USD/OTH08579JAK8 BERRY PLASTICS GROUP INC 01 Sep 20151%   06 Jan 2021 CANCEL

-140,000.000 0.0099.375000Local1.000000
99.375000 0.00 0.00Base

0.00
0.00
0.00 -139,125.00

-139,125.00

BARCLAYS CAPITAL INC, NEW YORK USD/OTH01 Sep 2015 07 Dec 2015

140,000.000 0.0099.375000Local1.000000
99.375000 0.00 0.00Base

0.00
0.00
0.00 139,125.00

139,125.00
08579JAK8 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

PAYDOWN USD/OTH08579JAL6 BERRY PLASTICS HOLDING CORP 31 Dec 2015 51%   01 Oct 2022 OPEN

23,020.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,020.83

23,020.83

PAYDOWN USD/OTH09179FAR3 BJS WHOLESALE CLUB INC 31 Dec 20151%   26 Sep 2019 31 Dec 2015

761.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 761.42

761.42

PAYDOWN USD/OTH10524MAK3 BRAND ENERGY + INFRASTRUCTURE 31 Dec 20151%   26 Nov 2020 31 Dec 2015

7,206.180 0.00100.000000Local1.000000 0.00 0.00 7,206.18
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CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 7,206.18

PAYDOWN USD/OTH11162WAL4 BROCK HLDGS III INC 31 Dec 20151%   16 Mar 2017 31 Dec 2015

2,942.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,942.97

2,942.97

PAYDOWN USD/OTH12505RAB1 CCS INTERMEDIATE HLDGS LLC 31 Dec 2015 41%   23 Jul 2021 OPEN

4,150.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,150.00

4,150.00

PAYDOWN USD/OTH12543KAL8 CHS COMMUNITY HEALTH SYS INC 31 Dec 2015 41%   31 Dec 2018 OPEN

1,125.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,125.00

1,125.00

PAYDOWN USD/OTH12543KAM6 CHS / COMMUNITY HEALTH SYS INC 31 Dec 2015 41%   31 Dec 2019 OPEN

1,756.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,756.13

1,756.13

PAYDOWN USD/OTH12543KAN4 CHS / COMMUNITY HEALTH SYS INC 31 Dec 2015 41%   27 Jan 2021 OPEN

3,231.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,231.24

3,231.24

PAYDOWN USD/OTH12626JAB3 CPG MERGER SUB LLC 31 Dec 2015 51%   30 Sep 2020 OPEN

6,782.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,782.75

6,782.75

GOLDMAN SACHS + CO USD/OTH12635MAB5 CPI CARD GROUP   COLORADO INC. 10 Sep 20151%   17 Aug 2022 CANCEL

-800,000.000 0.0098.875000Local1.000000
98.875000 0.00 0.00Base

0.00
0.00
0.00 -791,000.00

-791,000.00

GOLDMAN SACHS + CO USD/OTH10 Sep 2015

800,000.000 0.0098.875000Local1.000000
98.875000 0.00 0.00Base

0.00
0.00
0.00 791,000.00

791,000.00

GOLDMAN SACHS + CO USD/OTH10 Sep 2015 CANCEL
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Comm Per Shr

-800,000.000 0.0098.875000Local1.000000
98.875000 0.00 0.00Base

0.00
0.00
0.00 -791,000.00

-791,000.00

GOLDMAN SACHS + CO USD/OTH10 Sep 2015

800,000.000 0.0098.500000Local1.000000
98.500000 0.00 0.00Base

0.00
0.00
0.00 788,000.00

788,000.00

GOLDMAN SACHS + CO USD/OTH10 Sep 2015 CANCEL

-800,000.000 0.0098.500000Local1.000000
98.500000 0.00 0.00Base

0.00
0.00
0.00 -788,000.00

-788,000.00

GOLDMAN SACHS + CO USD/OTH10 Sep 2015 07 Oct 2015

800,000.000 0.0098.875000Local1.000000
98.875000 0.00 0.00Base

0.00
0.00
0.00 791,000.00

791,000.00
12635MAB5 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

PAYDOWN USD/OTH12644HAJ8 CTI FOODS HLDG CO LLC 31 Dec 2015 41%   29 Jun 2020 OPEN

2,110.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,110.17

2,110.17

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH12768QAB5 CAESARS GROWTH PPTYS HLDGS 01 Oct 20151%   08 May 2021 14 Oct 2015

376,816.980 0.0087.666999Local1.000000
87.666999 0.00 0.00Base

0.00
0.00
0.00 330,344.14

330,344.14

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH27 Oct 2015 04 Nov 2015

387,640.620 0.0088.000021Local1.000000
88.000021 0.00 0.00Base

0.00
0.00
0.00 341,123.83

341,123.83

STATE STREET BANK AND TRUST USD/OTH01 Nov 2015 01 Nov 2015

0.010 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
12768QAB5 Total

0.00 0.000.00 671,467.97764,457.610 Local
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0.00 0.00 0.00 671,467.97Base

PAYDOWN USD/OTH13134MBA0 CALPINE CORP 31 Dec 20151%   09 Oct 2019 31 Dec 2015

5,063.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,063.94

5,063.94

PAYDOWN USD/OTH13134MBE2 CALPINE CORPORATION 31 Dec 20151%   27 May 2022 31 Dec 2015

2,538.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,538.60

2,538.60

PAYDOWN USD/LSU13973UAJ8 CAPITAL AUTOMOTIVE L P 22 Dec 2015 11%   10 Apr 2019 23 Dec 2015

256.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 256.53

256.53

PAYDOWN USD/OTH23 Dec 2015 23 Dec 2015

652.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 652.22

652.22

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

968.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 968.87

968.87
13973UAJ8 Total

0.00 0.000.00 1,877.621,877.620 Local

0.00 0.00 0.00 1,877.62Base

PAYDOWN USD/OTH14173VAE3 CARESTREAM HEALTH INC 31 Dec 2015 41%   07 Jun 2019 OPEN

22,475.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 22,475.90

22,475.90

PAYDOWN USD/OTH14880BAE1 CATALENT PHARMA SOLUTIONS INC 31 Dec 20151%   20 May 2021 31 Dec 2015

3,299.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,299.45

3,299.45

PAYDOWN USD/OTH15200HAC2 CENTERPLATE INC 01 Oct 2015 11%   26 Nov 2019 02 Oct 2015
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4,675.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,675.00

4,675.00

PAYDOWN USD/OTH16282FAC5 CHECKOUT HLDG CORP 31 Dec 2015 41%   04 Apr 2021 OPEN

6,050.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,050.00

6,050.00

PAYDOWN USD/OTH17121HAD2 CHRYSLER GROUP LLC 31 Dec 2015 41%   24 May 2017 OPEN

5,208.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,208.33

5,208.33

PAYDOWN USD/OTH20563WAC0 COMPUWARE CORPORATION 31 Dec 2015 51%   15 Dec 2021 OPEN

3,375.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,375.00

3,375.00

PAYDOWN USD/OTH20716EAE2 CONFIE SEGUROS HLDG II CO 31 Dec 2015 51%   09 Nov 2018 OPEN

3,836.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,836.71

3,836.71

PAYDOWN USD/OTH20822VAB1 CONNOLLY CORP 31 Dec 20151%   14 May 2021 31 Dec 2015

6,035.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,035.35

6,035.35

PAYDOWN USD/OTH21075BAG6 CONTAINER STORE INC 31 Dec 2015 51%   06 Apr 2019 OPEN

3,756.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,756.06

3,756.06

STATE STREET BANK AND TRUST USD/OTH21117GAC4 CONTINENTAL BLDG PRODS LLC 01 Nov 20151%   28 Aug 2020 01 Nov 2015

0.020 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

PAYDOWN USD/OTH22764YAH8 CROSSMARK HLDGS INC 31 Dec 20151%   21 Dec 2019 31 Dec 2015

5,835.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,835.05

5,835.05
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JP MORGAN CHASE BANK USD/OTH23108KAG3 CUMULUS MEDIA HLDGS INC 26 Oct 20151%   23 Dec 2020

138,514.660 0.0084.500001Local1.000000
84.500001 0.00 0.00Base

0.00
0.00
0.00 117,044.89

117,044.89

JP MORGAN CHASE BANK USD/OTH26 Oct 2015 CANCEL

-138,514.660 0.0084.500001Local1.000000
84.500001 0.00 0.00Base

0.00
0.00
0.00 -117,044.89

-117,044.89

JP MORGAN CHASE BANK USD/OTH30 Oct 2015 18 Dec 2015

138,514.630 0.0085.000003Local1.000000
85.000003 0.00 0.00Base

0.00
0.00
0.00 117,737.44

117,737.44

AROS MAIZELS USD/OTH02 Nov 2015 18 Nov 2015

75,836.840 0.0084.750010Local1.000000
84.750010 0.00 0.00Base

0.00
0.00
0.00 64,271.73

64,271.73

JP MORGAN CHASE BANK USD/OTH26 Oct 2015 05 Nov 2015

138,514.660 0.0084.500001Local1.000000
84.500001 0.00 0.00Base

0.00
0.00
0.00 117,044.89

117,044.89
23108KAG3 Total

0.00 0.000.00 299,054.06352,866.130 Local

0.00 0.00 0.00 299,054.06Base

PAYDOWN USD/OTH23117TAC2 CUNNINGHAM LINDSEY U S INC 31 Dec 2015 41%   10 Dec 2019 OPEN

4,583.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,583.49

4,583.49

PAYDOWN USD/OTH23130RAB1 CURO HEALTH SERVICES LLC 31 Dec 20151%   07 Feb 2022 31 Dec 2015

2,506.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,506.27

2,506.27

PAYDOWN USD/OTH23340RAB7 DJO FINANCE LLC 01 Oct 20151%   08 Jun 2020 01 Oct 2015

1,875.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,875.00

1,875.00
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PAYDOWN USD/LSU31 Dec 2015

1,527.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,527.49

1,527.49

PAYDOWN USD/LSU31 Dec 2015 CANCEL

-1,527.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,527.49

-1,527.49
23340RAB7 Total

0.00 0.000.00 1,875.001,875.000 Local

0.00 0.00 0.00 1,875.00Base

PAYDOWN USD/OTH24521TAB2 DEL MONTE FOODS INC 30 Oct 2015 31%   18 Feb 2021 02 Nov 2015

3,050.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,050.00

3,050.00

MORGAN STANLEY AND CO INC USD/OTH24521TAF3 DEL MONTE FOODS INC 18 Dec 20151%   18 Aug 2021 OPEN

174,593.020 0.0081.499999Local1.000000
81.499999 0.00 0.00Base

0.00
0.00
0.00 142,293.31

142,293.31

PAYDOWN USD/OTH24702NAE0 DELL INC. 30 Oct 2015 31%   29 Apr 2020 02 Nov 2015

7,450.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,450.63

7,450.63

PAYDOWN USD/OTH30 Oct 2015

7,450.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,450.62

7,450.62

PAYDOWN USD/OTH30 Oct 2015 CANCEL

-7,450.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -7,450.62

-7,450.62
24702NAE0 Total

0.00 0.000.00 7,450.637,450.630 Local

0.00 0.00 0.00 7,450.63Base
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BARCLAYS CAPITAL INC, NEW YORK USD/OTH24736CAY0 DELTA AIR LINES INC 05 Oct 20151%   18 Oct 2018 08 Oct 2015

992,346.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 992,346.94

992,346.94

PAYDOWN USD/OTH25674DAE3 DOLLAR TREE INC 15 Oct 2015 11%   06 Jul 2022 16 Oct 2015

6,390.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,390.82

6,390.82

JP MORGAN CHASE BANK USD/OTH25809PAD6 DOOSAN INFRACORE INTL INC 06 Oct 20151%   28 May 2021 13 Oct 2015

1,164,681.860 0.00100.083999Local1.000000
100.083999 0.00 0.00Base

0.00
0.00
0.00 1,165,660.19

1,165,660.19

GOLDMAN SACHS + CO USD/OTH08 Oct 2015

2,000,000.000 0.00100.081999Local1.000000
100.081999 0.00 0.00Base

0.00
0.00
0.00 2,001,639.99

2,001,639.99

GOLDMAN SACHS + CO USD/OTH08 Oct 2015 CANCEL

-2,000,000.000 0.00100.081999Local1.000000
100.081999 0.00 0.00Base

0.00
0.00
0.00 -2,001,639.99

-2,001,639.99

GOLDMAN SACHS + CO USD/OTH08 Oct 2015 OPEN

1,994,508.980 0.00100.081999Local1.000000
100.081999 0.00 0.00Base

0.00
0.00
0.00 1,996,144.47

1,996,144.47

PAYDOWN USD/OTH31 Dec 2015 4OPEN

5,491.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,491.02

5,491.02
25809PAD6 Total

0.00 0.000.00 3,167,295.683,164,681.860 Local

0.00 0.00 0.00 3,167,295.68Base

PAYDOWN USD/OTH27888LAB9 ECO SERVICES 31 Dec 20151%   04 Dec 2021 31 Dec 2015

4,918.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,918.75

4,918.75
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PAYDOWN USD/OTH29088UAC1 EMERALD EXPOSITIONS HLDG INC 31 Dec 2015 51%   17 Jun 2020 OPEN

3,847.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,847.11

3,847.11

PAYDOWN USD/OTH29089CAD8 EMERALD PERFORMANCE MATLS LLC 31 Dec 2015 41%   01 Aug 2021 OPEN

19,647.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,647.73

19,647.73

DEUTSCHE BANK SECURITIES USD/OTH29101QAE9 EMERGENCY MED SVCS CORP 10 Nov 20151%   28 Oct 2022 14 Dec 2015

175,000.000 0.0099.375000Local1.000000
99.375000 0.00 0.00Base

0.00
0.00
0.00 173,906.25

173,906.25

BARCLAYS CAPITAL INC, NEW YORK USD/OTH16 Nov 2015 14 Dec 2015

175,000.000 0.0099.375000Local1.000000
99.375000 0.00 0.00Base

0.00
0.00
0.00 173,906.25

173,906.25
29101QAE9 Total

0.00 0.000.00 347,812.50350,000.000 Local

0.00 0.00 0.00 347,812.50Base

PAYDOWN USD/OTH29255FAG2 ENCOMPASS DIGITAL MEDIA INC 31 Dec 2015 41%   05 Jun 2021 OPEN

5,217.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,217.05

5,217.05

CITIBANK,N.A. USD/LSU29268HAB4 ENERGY + EXPL PARTNERS INC 23 Dec 20151%   22 Jan 2019

603,826.920 0.0019.500000Local1.000000
19.500000 0.00 0.00Base

0.00
0.00
0.00 117,746.25

117,746.25

CITIBANK,N.A. USD/LSU23 Dec 2015 CANCEL

-603,826.920 0.0019.500000Local1.000000
19.500000 0.00 0.00Base

0.00
0.00
0.00 -117,746.25

-117,746.25

CITIBANK,N.A. USD/LSU23 Dec 2015

602,269.810 0.0019.500000Local1.000000
19.500000 0.00 0.00Base

0.00
0.00
0.00 117,442.61

117,442.61
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Units/Original Face

Comm Per Shr

CITIBANK,N.A. USD/LSU23 Dec 2015 CANCEL

-602,269.810 0.0019.500000Local1.000000
19.500000 0.00 0.00Base

0.00
0.00
0.00 -117,442.61

-117,442.61

PAYDOWN USD/LSU31 Dec 2015

7,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,500.00

7,500.00

CITIBANK,N.A. USD/LSU23 Dec 2015

600,745.080 0.0019.500000Local1.000000
19.500000 0.00 0.00Base

0.00
0.00
0.00 117,145.29

117,145.29
29268HAB4 Total

0.00 0.000.00 124,645.29608,245.080 Local

0.00 0.00 0.00 124,645.29Base

PAYDOWN USD/OTH29426NAE4 EPICOR SOFTWARE COMPANY 31 Dec 2015 191%   01 Jun 2022 OPEN

4,100.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,100.00

4,100.00

PAYDOWN USD/OTH29669MAC6 ESSENTIAL PWR LLC 31 Dec 2015 51%   08 Aug 2019 OPEN

3,950.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,950.18

3,950.18

PAYDOWN USD/LSU31 Dec 2015

15.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15.78

15.78

PAYDOWN USD/LSU31 Dec 2015 CANCEL

-15.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -15.78

-15.78

PAYDOWN USD/LSU31 Dec 2015 13OPEN

15.780 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
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PAYDOWN USD/LSU31 Dec 2015

15.780 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

PAYDOWN USD/LSU31 Dec 2015 CANCEL

-15.780 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

PAYDOWN USD/LSU31 Dec 2015

15.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15.78

15.78

PAYDOWN USD/LSU31 Dec 2015 CANCEL

-15.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -15.78

-15.78
29669MAC6 Total

0.00 0.000.00 3,950.183,965.960 Local

0.00 0.00 0.00 3,950.18Base

PAYDOWN USD/OTH30283HAB3 FR DIXIE ACQUISITION CORP 31 Dec 20151%   18 Dec 2020

2,332.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,332.50

2,332.50

PAYDOWN USD/OTH31 Dec 2015 CANCEL

-2,332.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -2,332.50

-2,332.50

PAYDOWN USD/OTH31 Dec 2015 5OPEN

2,326.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,326.57

2,326.57
30283HAB3 Total

0.00 0.000.00 2,326.572,326.570 Local

0.00 0.00 0.00 2,326.57Base
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PAYDOWN USD/OTH30555HAS7 FAIRMOUNT MINERALS LTD 31 Dec 2015 71%   05 Sep 2019 OPEN

5,453.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,453.66

5,453.66

GOLDMAN SACHS + CO USD/OTH31659HAF8 FIELDWOOD ENERGY LLC 05 Oct 2015 141%   30 Sep 2020 OPEN

193,724.820 0.0029.749997Local1.000000
29.749997 0.00 0.00Base

0.00
0.00
0.00 57,633.13

57,633.13

PAYDOWN USD/OTH36249VAB2 GYP HLDGS III CORP 30 Oct 2015 31%   01 Apr 2021 02 Nov 2015

1,208.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,208.81

1,208.81

PAYDOWN USD/OTH30 Oct 2015

1,208.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,208.80

1,208.80

PAYDOWN USD/OTH30 Oct 2015 CANCEL

-1,208.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,208.80

-1,208.80
36249VAB2 Total

0.00 0.000.00 1,208.811,208.810 Local

0.00 0.00 0.00 1,208.81Base

JP MORGAN CHASE BANK USD/OTH37427UAF7 GETTY IMAGES INC 11 Aug 20151%   18 Oct 2019

267,445.010 0.0069.000001Local1.000000
69.000001 0.00 0.00Base

0.00
0.00
0.00 184,537.06

184,537.06

JP MORGAN CHASE BANK USD/OTH11 Aug 2015 CANCEL

-267,445.010 0.0069.000001Local1.000000
69.000001 0.00 0.00Base

0.00
0.00
0.00 -184,537.06

-184,537.06

JEFFERIES + CO USD/OTH11 Aug 2015 507 Oct 2015

266,759.250 0.0068.999999Local1.000000
68.999999 0.00 0.00Base

0.00
0.00
0.00 184,063.88

184,063.88

Books Closed Prepared by State StreetPage 665



NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BARCLAYS CAPITAL INC, NEW YORK USD/LSU03 Nov 2015

668,071.430 0.0067.250000Local1.000000
67.250000 0.00 0.00Base

0.00
0.00
0.00 449,278.04

449,278.04

BARCLAYS CAPITAL INC, NEW YORK USD/LSU03 Nov 2015 CANCEL

-668,071.430 0.0067.250000Local1.000000
67.250000 0.00 0.00Base

0.00
0.00
0.00 -449,278.04

-449,278.04

JP MORGAN CHASE BANK USD/OTH11 Aug 2015

267,445.010 0.0069.000001Local1.000000
69.000001 0.00 0.00Base

0.00
0.00
0.00 184,537.06

184,537.06

JP MORGAN CHASE BANK USD/OTH11 Aug 2015 CANCEL

-267,445.010 0.0069.000001Local1.000000
69.000001 0.00 0.00Base

0.00
0.00
0.00 -184,537.06

-184,537.06

BARCLAYS CAPITAL INC, NEW YORK USD/OTH03 Nov 2015 17 Nov 2015

668,071.440 0.0067.249999Local1.000000
67.249999 0.00 0.00Base

0.00
0.00
0.00 449,278.04

449,278.04

JP MORGAN CHASE BANK USD/OTH11 Aug 2015 CANCEL

-267,445.010 0.0069.000001Local1.000000
69.000001 0.00 0.00Base

0.00
0.00
0.00 -184,537.06

-184,537.06
37427UAF7 Total

0.00 0.000.00 448,804.86667,385.680 Local

0.00 0.00 0.00 448,804.86Base

PAYDOWN USD/OTH37946JAS6 GLOBAL TEL LINK CORP 31 Dec 2015 41%   23 May 2020 OPEN

2,754.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,754.82

2,754.82

PAYDOWN USD/OTH42236VAF6 HEARTLAND DENTAL CARE LLC 31 Dec 2015 41%   21 Dec 2018 OPEN

6,353.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,353.06

6,353.06
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PAYDOWN USD/OTH43134LAG7 HILEX POLY CO. LLC 01 Oct 2015 11%   05 Dec 2021 02 Oct 2015

5,025.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,025.00

5,025.00

PAYDOWN USD/OTH43147DAF2 HILL ROM HOLDINGS INC. 30 Oct 20151%   08 Sep 2022 30 Oct 2015

17,875.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,875.00

17,875.00

PAYDOWN USD/OTH30 Oct 2015

17,875.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,875.00

17,875.00

PAYDOWN USD/OTH30 Oct 2015 CANCEL

-17,875.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -17,875.00

-17,875.00

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

1,787.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,787.50

1,787.50
43147DAF2 Total

0.00 0.000.00 19,662.5019,662.500 Local

0.00 0.00 0.00 19,662.50Base

PAYDOWN USD/OTH44928QAB5 IBC CAP US LLC 31 Dec 20151%   09 Sep 2021 31 Dec 2015

4,975.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,975.00

4,975.00

PAYDOWN USD/OTH44958AAF4 IG INVESTMENT HOLDINGS LLC 31 Dec 20151%   29 Oct 2021 31 Dec 2015

8,179.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,179.18

8,179.18

PAYDOWN USD/LSU44968DAB5 IMC OP LP 29 Dec 20151%   15 Aug 2020 29 Dec 2015

6,900.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,900.38

6,900.38
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PAYDOWN USD/OTH45672JAE0 INEOS US FINANCE LLC 31 Dec 20151%   31 Mar 2022 31 Dec 2015

875.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 875.45

875.45

PAYDOWN USD/OTH45672JAF7 INEOS US FIN LLC 31 Dec 20151%   15 Dec 2020 31 Dec 2015

5,992.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,992.07

5,992.07

PAYDOWN USD/OTH45673DAE2 INFORMATICA CORPORATION 31 Dec 20151%   05 Aug 2022 31 Dec 2015

3,587.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,587.50

3,587.50

PAYDOWN USD/OTH45840XAG1 INTERACTIVE DATA CORP 14 Dec 2015 11%   02 May 2021 15 Dec 2015

987,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 987,500.00

987,500.00

PAYDOWN USD/OTH47009YAF4 JAGUAR HOLDING COMPANY II 31 Dec 2015 51%   18 Aug 2022 OPEN

1,812.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,812.50

1,812.50

PAYDOWN USD/OTH47110CBD2 JARDEN CORP 31 Dec 20151%   30 Jul 2022 31 Dec 2015

1,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,000.00

1,000.00

PAYDOWN USD/OTH50217KAE9 LTS BUYER LLC 31 Dec 20151%   13 Apr 2020 31 Dec 2015

1,594.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,594.39

1,594.39

PAYDOWN USD/LSU51676UAB5 LARCHMONT RES LLC 31 Dec 2015 51%   07 Aug 2019 OPEN

4,375.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,375.00

4,375.00

PAYDOWN USD/OTH55301HAN2 MGM MIRAGE 31 Dec 20151%   20 Dec 2019 31 Dec 2015

3,826.530 0.00100.000000Local1.000000 0.00 0.00 3,826.53
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100.000000 0.00 0.00Base 0.00 3,826.53

PAYDOWN USD/OTH55323CAB3 MPG HOLDCO I INC 31 Dec 20151%   20 Oct 2021 31 Dec 2015

3,454.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,454.32

3,454.32

PAYDOWN USD/OTH554276AL9 MACDERMID INC 31 Dec 2015 41%   07 Jun 2020 OPEN

4,378.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,378.13

4,378.13

PAYDOWN USD/OTH554276AM7 MACDERMID INC 31 Dec 20151%   07 Jun 2020 31 Dec 2015

1,750.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,750.00

1,750.00

PAYDOWN USD/LSU55915EAF4 MAGIC NEWCO LLC 30 Nov 2015 11%   12 Dec 2018 01 Dec 2015

8,831.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,831.40

8,831.40

PAYDOWN USD/OTH58123YAC9 MCJUNKIN RED MAN CORP 31 Dec 2015 51%   08 Nov 2019 OPEN

5,075.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,075.00

5,075.00

PAYDOWN USD/LSU58504FAC9 MEDPACE HLDGS INC 04 Dec 2015 31%   01 Apr 2021 07 Dec 2015

227,362.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 227,362.44

227,362.44

PAYDOWN USD/OTH58711PAL6 MENS WEARHOUSE INC 02 Nov 20151%   18 Jun 2021 02 Nov 2015

3,038.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,038.63

3,038.63

JP MORGAN CHASE BANK USD/LSU05 Nov 2015 13 Nov 2015

162,810.850 0.0094.499998Local1.000000
94.499998 0.00 0.00Base

0.00
0.00
0.00 153,856.25

153,856.25

GOLDMAN SACHS + CO USD/OTH10 Dec 2015 OPEN
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170,077.850 0.0089.875001Local1.000000
89.875001 0.00 0.00Base

0.00
0.00
0.00 152,857.47

152,857.47

JP MORGAN CHASE BANK USD/OTH10 Dec 2015 OPEN

127,558.390 0.0089.500000Local1.000000
89.500000 0.00 0.00Base

0.00
0.00
0.00 114,164.76

114,164.76
58711PAL6 Total

0.00 0.000.00 423,917.11463,485.720 Local

0.00 0.00 0.00 423,917.11Base

RESTRUCTURING USD/OTH59562TAH5 MIDAS INTERMEDIATE HOLDCO II 20 Oct 20151%   18 Aug 2021

1,953,266.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,953,266.38

1,953,266.38

RESTRUCTURING USD/OTH20 Oct 2015 CANCEL

-1,953,266.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,953,266.38

-1,953,266.38

RESTRUCTURING USD/OTH20 Oct 2015 727 Oct 2015

1,953,266.380 0.0099.906679Local1.000000
99.906679 0.00 0.00Base

0.00
0.00
0.00 1,951,443.59

1,951,443.59
59562TAH5 Total

0.00 0.000.00 1,951,443.591,953,266.380 Local

0.00 0.00 0.00 1,951,443.59Base

FRB OF MINNEAPOLIS USD/OTH59562TAJ1 MIDAS INTERMEDIATE HOLDCO II 20 Oct 2015 31%   18 Aug 2021 23 Oct 2015

197,799.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 197,799.13

197,799.13

STATE STREET BANK AND TRUST USD/OTH01 Nov 2015 01 Nov 2015

0.010 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
59562TAJ1 Total

0.00 0.000.00 197,799.13197,799.140 Local
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0.00 0.00 0.00 197,799.13Base

BANK OF AMERICA N.A. USD/LSU59562TAK8 MIDAS INTERMEDIATE HOLDCO II 26 Oct 20151%   18 Aug 2021

229,166.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 229,166.67

229,166.67

BANK OF AMERICA N.A. USD/LSU26 Oct 2015 CANCEL

-229,166.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -229,166.67

-229,166.67

BANK OF AMERICA N.A. USD/OTH26 Oct 2015 19 Nov 2015

33,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33,000.00

33,000.00

PAYDOWN USD/OTH31 Dec 2015 5OPEN

5,038.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,038.55

5,038.55
59562TAK8 Total

0.00 0.000.00 38,038.5538,038.550 Local

0.00 0.00 0.00 38,038.55Base

BANK OF AMERICA N.A. USD/LSU59562TAL6 MIDAS INTERMEDIATE HOLDCO II 26 Oct 20151%   18 Aug 2021

3,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,000.00

3,000.00

BANK OF AMERICA N.A. USD/LSU26 Oct 2015 CANCEL

-3,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -3,000.00

-3,000.00

BANK OF AMERICA N.A. USD/OTH26 Oct 2015 18 Nov 2015

3,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,000.00

3,000.00
59562TAL6 Total

0.00 0.000.00 3,000.003,000.000 Local

0.00 0.00 0.00 3,000.00Base
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RESTRUCTURING USD/LSU60038CAF0 MILLENNIUM HEALTH LLC 21 Dec 20151%   15 Apr 2021 21 Dec 2015

2,329,103.540 0.0036.663389Local1.000000
36.663389 0.00 0.00Base

0.00
0.00
0.00 853,928.31

853,928.31

PAYDOWN USD/OTH60315GAE8 MINERALS TECHNOLOGIES INC. 23 Oct 20151%   09 May 2021

4,637.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,637.36

4,637.36

PAYDOWN USD/OTH23 Oct 2015 CANCEL

-4,637.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -4,637.36

-4,637.36

PAYDOWN USD/OTH23 Oct 2015 326 Oct 2015

2,318.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,318.68

2,318.68

PAYDOWN USD/OTH23 Oct 2015 326 Oct 2015

4,637.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,637.36

4,637.36

PAYDOWN USD/LSU23 Nov 2015 23 Nov 2015

9,274.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,274.72

9,274.72

PAYDOWN USD/OTH23 Dec 2015 124 Dec 2015

2,318.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,318.68

2,318.68

PAYDOWN USD/OTH24 Dec 2015 428 Dec 2015

4,637.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,637.36

4,637.36
60315GAE8 Total

0.00 0.000.00 23,186.8023,186.800 Local

0.00 0.00 0.00 23,186.80Base
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CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PAYDOWN USD/OTH627048AK7 MURRAY ENERGY CORPORATION 31 Dec 2015 41%   16 Apr 2020 OPEN

5,048.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,048.15

5,048.15

PAYDOWN USD/OTH62943XAC1 NVA HLDGS INC 31 Dec 2015 111%   14 Aug 2021 OPEN

3,299.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,299.64

3,299.64

PAYDOWN USD/OTH63689EAE5 NATIONAL MENTOR HLDGS INC 31 Dec 20151%   27 Jan 2021 31 Dec 2015

3,366.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,366.85

3,366.85

PAYDOWN USD/OTH63909DAB7 NATIONAL VISION INC 31 Dec 2015 51%   12 Mar 2021 OPEN

406.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 406.09

406.09

PAYDOWN USD/OTH64021SAC3 NEIMAN MARCUS GROUP LTD INC 30 Oct 2015 31%   25 Oct 2020 02 Nov 2015

5,037.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,037.78

5,037.78

PAYDOWN USD/OTH30 Oct 2015

5,037.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,037.79

5,037.79

PAYDOWN USD/OTH30 Oct 2015 CANCEL

-5,037.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -5,037.79

-5,037.79
64021SAC3 Total

0.00 0.000.00 5,037.785,037.780 Local

0.00 0.00 0.00 5,037.78Base

DEUTSCHE BANK SECURITIES USD/OTH64072UAB8 NEPTUNE FINCO CORP. 04 Nov 20151%   09 Oct 2022 OPEN

148,432.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 148,432.06

148,432.06
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PAYDOWN USD/OTH64184JAB8 NEW ALBERTSONS INC OHIO 21 Dec 2015 11%   27 Jun 2021 22 Dec 2015

1,193,249.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,193,249.21

1,193,249.21

PAYDOWN USD/OTH21 Dec 2015 122 Dec 2015

425,400.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 425,400.79

425,400.79
64184JAB8 Total

0.00 0.000.00 1,618,650.001,618,650.000 Local

0.00 0.00 0.00 1,618,650.00Base

CITIBANK,N.A. USD/OTH67053NAB0 NUMERICABLE U.S. 06 Oct 20151%   21 May 2020 09 Oct 2015

138,810.310 0.0099.000002Local1.000000
99.000002 0.00 0.00Base

0.00
0.00
0.00 137,422.21

137,422.21

GOLDMAN SACHS + CO USD/LSU21 Oct 2015

180,900.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 179,091.00

179,091.00

GOLDMAN SACHS + CO USD/LSU21 Oct 2015 CANCEL

-180,900.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 -179,091.00

-179,091.00

WELLS FARGO BANK MINNESOTA N A USD/OTH26 Oct 2015 03 Nov 2015

375,020.230 0.0098.874999Local1.000000
98.874999 0.00 0.00Base

0.00
0.00
0.00 370,801.25

370,801.25

DEUTSCHE BANK SECURITIES USD/OTH29 Oct 2015 03 Nov 2015

114,673.870 0.0098.875000Local1.000000
98.875000 0.00 0.00Base

0.00
0.00
0.00 113,383.79

113,383.79

GOLDMAN SACHS + CO USD/LSU21 Oct 2015

180,444.360 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 178,639.92

178,639.92

GOLDMAN SACHS + CO USD/LSU21 Oct 2015 CANCEL
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-180,444.360 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 -178,639.92

-178,639.92

PAYDOWN USD/OTH31 Dec 2015

3,055.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,055.14

3,055.14

PAYDOWN USD/OTH31 Dec 2015 CANCEL

-3,055.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -3,055.14

-3,055.14

PAYDOWN USD/OTH31 Dec 2015 13OPEN

3,055.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,055.32

3,055.32

GOLDMAN SACHS + CO USD/LSU21 Oct 2015

180,439.410 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 178,635.02

178,635.02
67053NAB0 Total

0.00 0.000.00 803,297.59811,999.140 Local

0.00 0.00 0.00 803,297.59Base

CITIBANK,N.A. USD/OTH67053NAC8 NUMERICABLE U S LLC 06 Oct 20151%   21 May 2020 09 Oct 2015

160,449.050 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 158,844.56

158,844.56

GOLDMAN SACHS + CO USD/OTH21 Oct 2015

209,100.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 207,009.00

207,009.00

GOLDMAN SACHS + CO USD/OTH21 Oct 2015 CANCEL

-209,100.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 -207,009.00

-207,009.00

WELLS FARGO BANK MINNESOTA N A USD/OTH26 Oct 2015 03 Nov 2015

433,481.100 0.0098.875000Local1.000000 0.00 0.00 428,604.44
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98.875000 0.00 0.00Base 0.00 428,604.44

DEUTSCHE BANK SECURITIES USD/OTH29 Oct 2015 03 Nov 2015

132,550.060 0.0098.874998Local1.000000
98.874998 0.00 0.00Base

0.00
0.00
0.00 131,058.87

131,058.87

GOLDMAN SACHS + CO USD/OTH21 Oct 2015

208,573.300 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 206,487.57

206,487.57

GOLDMAN SACHS + CO USD/OTH21 Oct 2015 CANCEL

-208,573.300 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 -206,487.57

-206,487.57

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

3,531.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,531.61

3,531.61

GOLDMAN SACHS + CO USD/OTH21 Oct 2015

208,567.610 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 206,481.93

206,481.93
67053NAC8 Total

0.00 0.000.00 928,521.41938,579.430 Local

0.00 0.00 0.00 928,521.41Base

PAYDOWN USD/OTH67107VAB8 BERLIN PACKAGING LLC 31 Dec 20151%   01 Oct 2021 31 Dec 2015

1,445.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,445.12

1,445.12

PAYDOWN USD/OTH68216DAC2 OMNITRACS LLC 31 Dec 2015 41%   25 Nov 2020 OPEN

2,155.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,155.75

2,155.75

PAYDOWN USD/OTH31 Dec 2015 4OPEN

2,266.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,266.49

2,266.49
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68216DAC2 Total

0.00 0.000.00 4,422.244,422.240 Local

0.00 0.00 0.00 4,422.24Base

PAYDOWN USD/OTH68373DAE7 OPENLINK INTL INC   SYNDICATED 31 Dec 20151%   28 Oct 2017 31 Dec 2015

5,085.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,085.16

5,085.16

BANK OF AMERICA N.A. USD/OTH68959FAH7 OTTER PRODS LLC   SYNDICATED 24 Nov 20151%   03 Jun 2020 07 Dec 2015

132,558.060 0.0095.500002Local1.000000
95.500002 0.00 0.00Base

0.00
0.00
0.00 126,592.95

126,592.95

PAYDOWN USD/LSU69312TAC8 P2 UPSTREAM ACQUISITION CO 31 Dec 2015 131%   30 Oct 2020 OPEN

4,025.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,025.00

4,025.00

PAYDOWN USD/OTH69312UAB7 P2 LOWER ACQUISITION LLC 30 Oct 20151%   22 Oct 2020

20,875.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,875.76

20,875.76

PAYDOWN USD/OTH30 Oct 2015 CANCEL

-20,875.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -20,875.76

-20,875.76

PAYDOWN USD/OTH30 Oct 2015

20,857.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,857.75

20,857.75

PAYDOWN USD/OTH30 Oct 2015 CANCEL

-20,857.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -20,857.75

-20,857.75

PAYDOWN USD/OTH30 Oct 2015

3,646.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,646.47

3,646.47
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PAYDOWN USD/OTH30 Oct 2015 CANCEL

-3,646.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -3,646.47

-3,646.47

PAYDOWN USD/OTH30 Oct 2015 302 Nov 2015

20,857.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,857.76

20,857.76

PAYDOWN USD/LSU30 Nov 2015 30 Nov 2015

20,857.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,857.76

20,857.76

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

33,372.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33,372.42

33,372.42
69312UAB7 Total

0.00 0.000.00 75,087.9475,087.940 Local

0.00 0.00 0.00 75,087.94Base

PAYDOWN USD/OTH69339HAB5 PFS HLDG CORP 31 Dec 2015 41%   31 Jan 2021 OPEN

2,225.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,225.00

2,225.00

ROYAL BANK OF CANADA USD/OTH69514WAG8 PACKAGING COORDINATORS INC 06 Nov 20151%   01 Aug 2021 19 Nov 2015

126,183.130 0.0098.624998Local1.000000
98.624998 0.00 0.00Base

0.00
0.00
0.00 124,448.11

124,448.11

PAYDOWN USD/OTH31 Dec 2015 5OPEN

4,237.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,237.09

4,237.09
69514WAG8 Total

0.00 0.000.00 128,685.20130,420.220 Local

0.00 0.00 0.00 128,685.20Base
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PAYDOWN USD/OTH69834EAB2 PANDA SHERMAN PWR LLC 31 Dec 2015 41%   14 Sep 2018 OPEN

2,651.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,651.04

2,651.04

PAYDOWN USD/OTH70437YAB7 PAYLESS INC 30 Oct 2015 21%   11 Mar 2021 02 Nov 2015

3,646.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,646.46

3,646.46

PAYDOWN USD/OTH71677HAF2 PETSMART INC. 02 Nov 20151%   11 Mar 2022

5,975.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,975.00

5,975.00

PAYDOWN USD/OTH02 Nov 2015 CANCEL

-5,975.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -5,975.00

-5,975.00

PAYDOWN USD/OTH02 Nov 2015

5,975.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,975.00

5,975.00

PAYDOWN USD/OTH02 Nov 2015 CANCEL

-5,975.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -5,975.00

-5,975.00

PAYDOWN USD/OTH30 Oct 2015 302 Nov 2015

5,975.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,975.00

5,975.00
71677HAF2 Total

0.00 0.000.00 5,975.005,975.000 Local

0.00 0.00 0.00 5,975.00Base

PAYDOWN USD/OTH73919WAC0 POWER BUYER LLC 31 Dec 20151%   06 May 2020 31 Dec 2015

439.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 439.81

439.81
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PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

3,424.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,424.78

3,424.78
73919WAC0 Total

0.00 0.000.00 3,864.593,864.590 Local

0.00 0.00 0.00 3,864.59Base

PAYDOWN USD/OTH74339MAC2 PROLAMPAC INTERMEDIATE INC. 31 Dec 2015 51%   18 Aug 2022 OPEN

750.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 750.00

750.00

PAYDOWN USD/OTH74958NAD8 RHP HOTEL PPTYS LP   SYNDICATE 31 Dec 20151%   15 Jan 2021 31 Dec 2015

2,512.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,512.56

2,512.56

PAYDOWN USD/OTH74966UAL4 RPI FIN TR LNS 31 Dec 20151%   09 Nov 2020 31 Dec 2015

1,691.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,691.73

1,691.73

PAYDOWN USD/OTH75875JAF9 REGAL CINEMAS CORPORATION 31 Dec 2015 51%   01 Apr 2022 OPEN

2,550.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,550.00

2,550.00

PAYDOWN USD/OTH76016VAC7 RENTPATH INC. 31 Dec 2015 51%   17 Dec 2021 OPEN

5,625.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,625.00

5,625.00

PAYDOWN USD/OTH76857MAG0 RIVERBED TECHNOLOGY INC. 31 Dec 20151%   24 Apr 2022 31 Dec 2015

3,700.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,700.50

3,700.50

PAYDOWN USD/OTH78028YAB5 ROYAL HOLDINGS, INC. 31 Dec 20151%   19 Jun 2022 31 Dec 2015

450.000 0.00100.000000Local1.000000 0.00 0.00 450.00
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100.000000 0.00 0.00Base 0.00 450.00

PAYDOWN USD/OTH78466DAV6 SS+C TECHNOLOGIES INC 30 Oct 2015 31%   08 Jul 2022 02 Nov 2015

21,319.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,319.59

21,319.59

PAYDOWN USD/LSU30 Nov 2015 101 Dec 2015

12,791.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,791.76

12,791.76

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

9,114.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,114.50

9,114.50
78466DAV6 Total

0.00 0.000.00 43,225.8543,225.850 Local

0.00 0.00 0.00 43,225.85Base

PAYDOWN USD/OTH78466DAW4 SS+C TECHNOLOGIES INCTERM 30 Oct 2015 31%   08 Jul 2022 02 Nov 2015

8,527.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,527.84

8,527.84

PAYDOWN USD/LSU30 Nov 2015 101 Dec 2015

8,527.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,527.82

8,527.82

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

6,266.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,266.22

6,266.22
78466DAW4 Total

0.00 0.000.00 23,321.8823,321.880 Local

0.00 0.00 0.00 23,321.88Base

PAYDOWN USD/OTH78667AAE7 SAGE PRODS HLDGS III LLC 31 Dec 20151%   13 Dec 2019 31 Dec 2015

2,679.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,679.22

2,679.22
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PAYDOWN USD/OTH80875AAK7 SCIENTIFIC GAMES INTL INC 31 Dec 20151%   01 Oct 2021 31 Dec 2015

4,951.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,951.01

4,951.01

PAYDOWN USD/OTH81683UAF4 SEMINOLE TRIBE OF FLA 31 Dec 20151%   29 Apr 2020 31 Dec 2015

49,857.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 49,857.55

49,857.55

PAYDOWN USD/OTH82087UAB3 SHEARERS FOODS LLC 31 Dec 20151%   30 Jun 2021 31 Dec 2015

2,086.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,086.57

2,086.57

PAYDOWN USD/OTH82570JAE6 SI ORGANIZATION INC 31 Dec 2015 41%   23 Nov 2019 OPEN

6,615.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,615.21

6,615.21

PAYDOWN USD/OTH82773WAD4 SILVER II US HLDGS LLC 31 Dec 20151%   13 Dec 2019 31 Dec 2015

3,424.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,424.10

3,424.10

PAYDOWN USD/OTH83578BAH6 SOPHIA L.P. 31 Dec 2015 41%   30 Sep 2022 OPEN

1,325.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,325.00

1,325.00

PAYDOWN USD/OTH83616YAG2 SOURCEHOV LLC 31 Dec 2015 41%   31 Oct 2019 OPEN

9,375.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,375.00

9,375.00

PAYDOWN USD/OTH84762NBB6 SPECTRUM BRANDS INC. 31 Dec 2015 81%   23 Jun 2022 OPEN

2,299.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,299.43

2,299.43

BARCLAYS CAPITAL INC, NEW YORK USD/OTH855031AK6 STAPLES INC. 10 Sep 20151%   07 Apr 2021 CANCEL
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CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

-140,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 -139,650.00

-139,650.00

BARCLAYS CAPITAL INC, NEW YORK USD/OTH10 Sep 2015 9OPEN

140,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 139,650.00

139,650.00
855031AK6 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

PAYDOWN USD/OTH85769EAG6 STATION CASINOS LLC 31 Dec 20151%   02 Mar 2020 31 Dec 2015

2,614.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,614.19

2,614.19

PAYDOWN USD/OTH86880NAP8 SURGERY CENTER HOLDINGS INC. 31 Dec 2015 71%   03 Nov 2020 OPEN

3,050.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,050.00

3,050.00

PAYDOWN USD/OTH87264NAB3 TPF II PWR LLC  SYNDICATED  LN 31 Dec 20151%   02 Oct 2021 31 Dec 2015

6,410.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,410.32

6,410.32

PAYDOWN USD/LSU87583HAC8 TANK INTERMEDIATE HLDG CORP 24 Nov 20151%   16 Mar 2022 24 Nov 2015

1,829.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,829.17

1,829.17

PAYDOWN USD/OTH23 Dec 2015 124 Dec 2015

1,829.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,829.09

1,829.09
87583HAC8 Total

0.00 0.000.00 3,658.263,658.260 Local

0.00 0.00 0.00 3,658.26Base

PAYDOWN USD/LSU87650QAJ1 TASC INC 30 Nov 20151%   30 May 2020 30 Nov 2015
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

26,796.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 26,796.65

26,796.65

PAYDOWN USD/OTH11 Dec 2015 11 Dec 2015

17,864.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,864.47

17,864.47

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

3,716.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,716.72

3,716.72
87650QAJ1 Total

0.00 0.000.00 48,377.8448,377.840 Local

0.00 0.00 0.00 48,377.84Base

PAYDOWN USD/OTH88723AAB4 TIME INC 31 Dec 20151%   26 Apr 2021 31 Dec 2015

7,525.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,525.09

7,525.09

PAYDOWN USD/OTH89388XAC6 TRANSTAR HLDG CO 31 Dec 20151%   09 Oct 2018 31 Dec 2015

4,821.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,821.79

4,821.79

PAYDOWN USD/OTH89604BAT5 TRIBUNE MEDIA COMPANY 31 Dec 20151%   27 Dec 2020 31 Dec 2015

4,569.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,569.46

4,569.46

JP MORGAN CHASE BANK USD/OTH89608FAD7 TRIBUNE PUBLISHING COMPANY 06 Nov 20151%   07 Jul 2021 13 Nov 2015

110,336.900 0.0094.749997Local1.000000
94.749997 0.00 0.00Base

0.00
0.00
0.00 104,544.21

104,544.21

JP MORGAN CHASE BANK USD/OTH10 Dec 2015 15 Dec 2015

114,862.460 0.0093.000001Local1.000000
93.000001 0.00 0.00Base

0.00
0.00
0.00 106,822.09

106,822.09

PAYDOWN USD/OTH31 Dec 2015 4OPEN
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

11,866.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,866.96

11,866.96
89608FAD7 Total

0.00 0.000.00 223,233.26237,066.320 Local

0.00 0.00 0.00 223,233.26Base

JP MORGAN CHASE BANK USD/OTH90187DAL1 24 HOUR FITNESS WORLDWIDE INC 20 Nov 20151%   30 May 2021 25 Nov 2015

100,319.630 0.0090.999996Local1.000000
90.999996 0.00 0.00Base

0.00
0.00
0.00 91,290.86

91,290.86

PAYDOWN USD/OTH31 Dec 2015 4OPEN

2,025.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,025.59

2,025.59
90187DAL1 Total

0.00 0.000.00 93,316.45102,345.220 Local

0.00 0.00 0.00 93,316.45Base

PAYDOWN USD/OTH90343TAN3 U.S. TELEPACIFIC CORPORATION 31 Dec 20151%   25 Nov 2020 31 Dec 2015

2,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,500.00

2,500.00

RESTRUCTURING USD/OTH90350VAD0 USAGM HOLDCO LLC 03 Nov 2015 81%   28 Jul 2022 11 Nov 2015

227,245.510 0.0098.999901Local1.000000
98.999901 0.00 0.00Base

0.00
0.00
0.00 224,972.83

224,972.83

BANK OF AMERICA N.A. USD/OTH91335PAB5 UNIVAR INC. 27 Oct 20151%   01 Jul 2022

250,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 250,000.00

250,000.00

BANK OF AMERICA N.A. USD/OTH27 Oct 2015 CANCEL

-250,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -250,000.00

-250,000.00

PAYDOWN USD/OTH31 Dec 2015 5OPEN
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Broker NameTrd Date Stl Date
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Comm Per Shr

1,712.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,712.50

1,712.50
91335PAB5 Total

0.00 0.000.00 1,712.501,712.500 Local

0.00 0.00 0.00 1,712.50Base

BANK OF AMERICA N.A. USD/OTH91759UAM7 UTEX INDS INC 24 Nov 20151%   22 May 2021

383,047.210 0.0070.499999Local1.000000
70.499999 0.00 0.00Base

0.00
0.00
0.00 270,048.28

270,048.28

BANK OF AMERICA N.A. USD/OTH24 Nov 2015 CANCEL

-383,047.210 0.0070.499999Local1.000000
70.499999 0.00 0.00Base

0.00
0.00
0.00 -270,048.28

-270,048.28

PAYDOWN USD/OTH31 Dec 2015 4OPEN

6,479.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,479.50

6,479.50

BANK OF AMERICA N.A. USD/OTH24 Nov 2015

382,073.590 0.0070.499999Local1.000000
70.499999 0.00 0.00Base

0.00
0.00
0.00 269,361.88

269,361.88

BANK OF AMERICA N.A. USD/LSU24 Nov 2015

230,000.000 0.0069.500000Local1.000000
69.500000 0.00 0.00Base

0.00
0.00
0.00 159,850.00

159,850.00

BANK OF AMERICA N.A. USD/LSU24 Nov 2015 CANCEL

-230,000.000 0.0069.500000Local1.000000
69.500000 0.00 0.00Base

0.00
0.00
0.00 -159,850.00

-159,850.00
91759UAM7 Total

0.00 0.000.00 275,841.38388,553.090 Local

0.00 0.00 0.00 275,841.38Base

BANK OF AMERICA N.A. USD/OTH91759UAP0 UTEX INDS INC 24 Nov 20151%   22 May 2022 OPEN

230,000.000 0.0069.500000Local1.000000 0.00 0.00 159,850.00
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69.500000 0.00 0.00Base 0.00 159,850.00

PAYDOWN USD/OTH923GMDII9 REDTOP ACQUISITION LIMITED 30 Oct 2015 31%   03 Dec 2020 02 Nov 2015

5,050.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,050.51

5,050.51

PAYDOWN USD/OTH30 Oct 2015

5,050.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,050.50

5,050.50

PAYDOWN USD/OTH30 Oct 2015 CANCEL

-5,050.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -5,050.50

-5,050.50
923GMDII9 Total

0.00 0.000.00 5,050.515,050.510 Local

0.00 0.00 0.00 5,050.51Base

PAYDOWN USD/OTH924HFYII8 CHARGER OPCO B.V. 01 Oct 20151%   02 Jul 2022 01 Oct 2015

30,086.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,086.93

30,086.93

PAYDOWN USD/OTH31 Dec 2015 4OPEN

2,735.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,735.34

2,735.34
924HFYII8 Total

0.00 0.000.00 32,822.2732,822.270 Local

0.00 0.00 0.00 32,822.27Base

PAYDOWN USD/OTH926NPXII4 SCIENCE APPLICATIONS INT. CORP 30 Oct 20151%   04 May 2022

1,075.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,075.00

1,075.00

PAYDOWN USD/OTH30 Oct 2015 CANCEL

-1,075.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,075.00

-1,075.00
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PAYDOWN USD/OTH30 Oct 2015 302 Nov 2015

1,075.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,075.00

1,075.00
926NPXII4 Total

0.00 0.000.00 1,075.001,075.000 Local

0.00 0.00 0.00 1,075.00Base

PAYDOWN USD/OTH926QWDII3 CHEMOURS COMPANY THE 31 Dec 20151%   12 May 2022 31 Dec 2015

4,325.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,325.00

4,325.00

PAYDOWN USD/LSU926QWZII4 CONCENTRA INC. 31 Dec 2015 51%   01 Jun 2022 OPEN

2,400.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,400.02

2,400.02

PAYDOWN USD/LSU926UJCII1 ALERE INC. 23 Nov 20151%   18 Jun 2022 23 Nov 2015

106,610.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 106,610.48

106,610.48

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

3,657.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,657.81

3,657.81
926UJCII1 Total

0.00 0.000.00 110,268.29110,268.290 Local

0.00 0.00 0.00 110,268.29Base

PAYDOWN USD/OTH927EQBII0 HUDSON S BAY COMPANY 19 Nov 20151%   30 Sep 2022 19 Nov 2015

835,714.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 835,714.29

835,714.29

PAYDOWN USD/LSU927MQVII8 MILLENNIUM HEALTH LLC 18 Dec 2015 51%   11 Jan 2016 23 Dec 2015

80,665.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 80,665.81

80,665.81
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PAYDOWN USD/OTH92922LAJ4 W3 CO 31 Dec 20151%   13 Mar 2020 31 Dec 2015

3,422.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,422.50

3,422.50

PAYDOWN USD/OTH92939EAC6 WP MUSTANG HLDGS LLC 31 Dec 20151%   29 May 2021 31 Dec 2015

4,750.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,750.00

4,750.00

CREDIT SUISSE FIRST BOSTON EQUITIES USD/LSU93317CAL0 WALTER INVT MGMT CORP 05 Nov 20151%   19 Dec 2020 17 Nov 2015

194,258.590 0.0088.000000Local1.000000
88.000000 0.00 0.00Base

0.00
0.00
0.00 170,947.56

170,947.56

PAYDOWN USD/OTH31 Dec 2015

5,993.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,993.84

5,993.84

PAYDOWN USD/OTH31 Dec 2015 CANCEL

-5,993.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -5,993.84

-5,993.84
93317CAL0 Total

0.00 0.000.00 170,947.56194,258.590 Local

0.00 0.00 0.00 170,947.56Base

PAYDOWN USD/OTH955XXJII8 AVG TECHNOLOGIES N.V. 31 Dec 20151%   15 Oct 2020 31 Dec 2015

1,774.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,774.00

1,774.00

PAYDOWN USD/OTH96336HAC9 PSSI HOLDINGS, LLC 31 Dec 20151%   02 Dec 2021 31 Dec 2015

3,125.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,125.00

3,125.00

PAYDOWN USD/OTH96758DAT0 WIDEOPENWEST FINANCE LLC 31 Dec 20151%   01 Apr 2019 31 Dec 2015

3,724.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,724.63

3,724.63
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PAYDOWN USD/OTH96925HAB8 WILLIAM MORRIS ENDEAVOR ENT 31 Dec 20151%   06 May 2021 31 Dec 2015

499.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 499.82

499.82

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

5,475.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,475.18

5,475.18
96925HAB8 Total

0.00 0.000.00 5,975.005,975.000 Local

0.00 0.00 0.00 5,975.00Base

PAYDOWN USD/OTH97382TAB6 WINEBOW HLDGS INC 31 Dec 20151%   01 Jul 2021 31 Dec 2015

727.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 727.99

727.99

PAYDOWN USD/OTH976BZCII4 ONEX WIZARD US ACQUISITION INC 31 Dec 20151%   13 Mar 2022 31 Dec 2015

4,505.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,505.14

4,505.14

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

507.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 507.39

507.39
976BZCII4 Total

0.00 0.000.00 5,012.535,012.530 Local

0.00 0.00 0.00 5,012.53Base

PAYDOWN USD/OTH976GDSII2 MURRAY ENERGY CORPORATION 31 Dec 2015 41%   16 Apr 2017 OPEN

369.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 369.21

369.21

AROS MAIZELS USD/OTH976JRTII9 ENERGIZER HOLDINGS, INC. 13 Nov 20151%   30 Jun 2022

324,187.500 0.0098.500000Local1.000000
98.500000 0.00 0.00Base

0.00
0.00
0.00 319,324.69

319,324.69
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AROS MAIZELS USD/OTH13 Nov 2015 CANCEL

-324,187.500 0.0098.500000Local1.000000
98.500000 0.00 0.00Base

0.00
0.00
0.00 -319,324.69

-319,324.69

AROS MAIZELS USD/OTH13 Nov 2015 23 Nov 2015

324,187.500 0.0097.499999Local1.000000
97.499999 0.00 0.00Base

0.00
0.00
0.00 316,082.81

316,082.81
976JRTII9 Total

0.00 0.000.00 316,082.81324,187.500 Local

0.00 0.00 0.00 316,082.81Base

GOLDMAN SACHS + CO USD/OTH976NMSII7 VISTRA GROUP LIMITED 22 Jul 20151%   26 Oct 2022 16 Nov 2015

825,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 825,000.00

825,000.00

GOLDMAN SACHS + CO USD/OTH22 Jul 2015 CANCEL

-825,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -825,000.00

-825,000.00
976NMSII7 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

PAYDOWN USD/OTH976NQWII4 KENAN ADVANTAGE GROUP INC. 31 Dec 20151%   31 Jul 2022 31 Dec 2015

1,336.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,336.88

1,336.88

PAYDOWN USD/OTH976NQYII0 KENAN ADVANTAGE GROUP INC. 31 Dec 20151%   31 Jul 2022 31 Dec 2015

426.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 426.42

426.42

PAYDOWN USD/OTH976NSSII1 BUILDERS FIRSTSOURCE INC. 31 Dec 20151%   31 Jul 2022 31 Dec 2015

2,452.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,452.08

2,452.08

Books Closed Prepared by State StreetPage 691



NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BNP PARIBAS SA USD/OTH976NTWII1 NUMERICABLE GROUP SA 21 Oct 20151%   31 Jul 2022 03 Nov 2015

200,000.000 0.0098.375000Local1.000000
98.375000 0.00 0.00Base

0.00
0.00
0.00 196,750.00

196,750.00

PAYDOWN USD/OTH976PPTII7 HD SUPPLY INC. 31 Dec 20151%   13 Aug 2021 31 Dec 2015

375.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 375.00

375.00

DEUTSCHE BANK SECURITIES USD/OTH976PUCII8 DTZ U.S. BORROWER LLC 10 Sep 20151%   04 Nov 2021 CANCEL

-778,096.770 0.0099.249999Local1.000000
99.249999 0.00 0.00Base

0.00
0.00
0.00 -772,261.04

-772,261.04

DEUTSCHE BANK SECURITIES USD/OTH10 Sep 2015

778,050.000 0.0099.249999Local1.000000
99.249999 0.00 0.00Base

0.00
0.00
0.00 772,214.62

772,214.62

DEUTSCHE BANK SECURITIES USD/OTH10 Sep 2015 CANCEL

-778,050.000 0.0099.249999Local1.000000
99.249999 0.00 0.00Base

0.00
0.00
0.00 -772,214.62

-772,214.62

DEUTSCHE BANK SECURITIES USD/OTH10 Sep 2015

778,050.000 0.0099.249999Local1.000000
99.249999 0.00 0.00Base

0.00
0.00
0.00 772,214.62

772,214.62

DEUTSCHE BANK SECURITIES USD/OTH10 Sep 2015 CANCEL

-778,050.000 0.0099.249999Local1.000000
99.249999 0.00 0.00Base

0.00
0.00
0.00 -772,214.62

-772,214.62

PAYDOWN USD/OTH31 Dec 2015 7OPEN

4,958.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,958.05

4,958.05

PAYDOWN USD/LSU31 Dec 2015 7OPEN

116.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 116.95

116.95
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

DEUTSCHE BANK SECURITIES USD/OTH10 Sep 2015 OPEN

776,099.910 0.0099.249999Local1.000000
99.249999 0.00 0.00Base

0.00
0.00
0.00 770,279.16

770,279.16
976PUCII8 Total

0.00 0.000.00 3,093.123,078.140 Local

0.00 0.00 0.00 3,093.12Base

JEFFERIES + CO USD/OTH976PYLII4 AMAG PHARMACEUTICALS INC 06 Oct 20151%   13 Aug 2021 19 Oct 2015

75,000.000 0.0098.500000Local1.000000
98.500000 0.00 0.00Base

0.00
0.00
0.00 73,875.00

73,875.00

DEUTSCHE BANK SECURITIES USD/OTH976QCEII2 DELTA AIR LINES INC. 05 Oct 20151%   24 Aug 2022 13 Oct 2015

725,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 725,906.25

725,906.25

PAYDOWN USD/LSU976SBDII1 BEACON ROOFING SUPPLY INC. 31 Dec 2015 41%   01 Oct 2022 OPEN

562.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 562.50

562.50

JP MORGAN CHASE BANK USD/OTH976TJFII6 GALLERIA CO. 23 Oct 20151%   22 Oct 2022 OPEN

345,759.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 345,759.05

345,759.05

PAYDOWN USD/OTH97789PAB3 TRUVEN HEALTH ANALYTICS 31 Dec 20151%   06 Jun 2019 31 Dec 2015

2,544.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,544.53

2,544.53

PAYDOWN USD/OTH977UVYII7 SHIP US BIDCO INC. 16 Oct 20151%   30 Nov 2019 16 Oct 2015

2,160,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,160,000.00

2,160,000.00

PAYDOWN USD/OTH978YNLII5 VARSITY BRANDS INC. 31 Dec 2015 41%   11 Dec 2021 OPEN

1,884.420 0.00100.000000Local1.000000 0.00 0.00 1,884.42
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 1,884.42

DEUTSCHE BANK SECURITIES USD/OTH979TJGII1 CDRH PARENT INC 02 Oct 20151%   01 Jul 2021 27 Oct 2015

175,342.610 0.0091.000002Local1.000000
91.000002 0.00 0.00Base

0.00
0.00
0.00 159,561.78

159,561.78

DEUTSCHE BANK SECURITIES USD/OTH05 Oct 2015 27 Oct 2015

135,857.390 0.0089.999999Local1.000000
89.999999 0.00 0.00Base

0.00
0.00
0.00 122,271.65

122,271.65

PAYDOWN USD/LSU31 Dec 2015 4OPEN

3,914.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,914.14

3,914.14
979TJGII1 Total

0.00 0.000.00 285,747.57315,114.140 Local

0.00 0.00 0.00 285,747.57Base

PAYDOWN USD/OTH986YBCII8 SHIP US BIDCO INC. 16 Oct 20151%   29 Nov 2019 16 Oct 2015

420,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 420,000.00

420,000.00

PAYDOWN USD/OTH98920UAF1 ZEBRA TECHNOLOGIES CORP. 03 Nov 20151%   27 Oct 2021 03 Nov 2015

29,319.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 29,319.24

29,319.24

PAYDOWN USD/LSU30 Dec 2015 131 Dec 2015

21,989.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,989.43

21,989.43
98920UAF1 Total

0.00 0.000.00 51,308.6751,308.670 Local

0.00 0.00 0.00 51,308.67Base

PAYDOWN USD/OTH98953QAF0 ZEST HLDGS LLC 31 Dec 2015 51%   16 Aug 2020 OPEN

5,223.090 0.00100.000000Local1.000000 0.00 0.00 5,223.09
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 5,223.09

PAYDOWN USD/LSUC0102MAD7 AIR CANADA 30 Dec 2015 11%   29 Sep 2019 31 Dec 2015

8,159.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,159.77

8,159.77

PAYDOWN USD/OTHC2620KAG3 CONCORDIA HEALTHCARE CORP. 21 Oct 2015 11%   21 Apr 2022 22 Oct 2015

1,286,775.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,286,775.00

1,286,775.00

GOLDMAN SACHS + CO USD/LSUC2620KAK4 CONCORDIA HEALTHCARE CORP. 22 Oct 20151%   21 Oct 2021

137,500.000 0.0094.625003Local1.000000
94.625003 0.00 0.00Base

0.00
0.00
0.00 130,109.38

130,109.38

GOLDMAN SACHS + CO USD/LSU22 Oct 2015 CANCEL

-137,500.000 0.0094.625003Local1.000000
94.625003 0.00 0.00Base

0.00
0.00
0.00 -130,109.38

-130,109.38

GOLDMAN SACHS + CO USD/OTH26 Oct 2015

23,432.480 0.0096.499986Local1.000000
96.499986 0.00 0.00Base

0.00
0.00
0.00 22,612.34

22,612.34

GOLDMAN SACHS + CO USD/OTH26 Oct 2015 CANCEL

-23,432.480 0.0096.499986Local1.000000
96.499986 0.00 0.00Base

0.00
0.00
0.00 -22,612.34

-22,612.34

GOLDMAN SACHS + CO USD/LSU05 Nov 2015

176,848.510 0.0095.250172Local1.000000
95.250172 0.00 0.00Base

0.00
0.00
0.00 168,448.51

168,448.51

GOLDMAN SACHS + CO USD/LSU05 Nov 2015 CANCEL

-176,848.510 0.0095.250172Local1.000000
95.250172 0.00 0.00Base

0.00
0.00
0.00 -168,448.51

-168,448.51

CREDIT SUISSE FIRST BOSTON EQUITIES USD/LSU05 Nov 2015

141,479.060 0.0094.499998Local1.000000 0.00 0.00 133,697.71
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

94.499998 0.00 0.00Base 0.00 133,697.71

CREDIT SUISSE FIRST BOSTON EQUITIES USD/LSU05 Nov 2015 CANCEL

-141,479.060 0.0094.499998Local1.000000
94.499998 0.00 0.00Base

0.00
0.00
0.00 -133,697.71

-133,697.71

GOLDMAN SACHS + CO USD/LSU22 Oct 2015 08 Dec 2015

137,500.000 0.0094.625003Local1.000000
94.625003 0.00 0.00Base

0.00
0.00
0.00 130,109.38

130,109.38

GOLDMAN SACHS + CO USD/LSU26 Oct 2015 08 Dec 2015

23,432.480 0.0096.499986Local1.000000
96.499986 0.00 0.00Base

0.00
0.00
0.00 22,612.34

22,612.34

GOLDMAN SACHS + CO USD/OTH06 Nov 2015

70,739.630 0.0095.500004Local1.000000
95.500004 0.00 0.00Base

0.00
0.00
0.00 67,556.35

67,556.35

GOLDMAN SACHS + CO USD/OTH06 Nov 2015 CANCEL

-70,739.630 0.0095.500004Local1.000000
95.500004 0.00 0.00Base

0.00
0.00
0.00 -67,556.35

-67,556.35

GOLDMAN SACHS + CO USD/LSU05 Nov 2015

141,479.060 0.0094.499998Local1.000000
94.499998 0.00 0.00Base

0.00
0.00
0.00 133,697.71

133,697.71

GOLDMAN SACHS + CO USD/LSU05 Nov 2015 CANCEL

-141,479.060 0.0094.499998Local1.000000
94.499998 0.00 0.00Base

0.00
0.00
0.00 -133,697.71

-133,697.71

CREDIT SUISSE FIRST BOSTON INC USD/LSU05 Nov 2015

141,479.060 0.0094.499998Local1.000000
94.499998 0.00 0.00Base

0.00
0.00
0.00 133,697.71

133,697.71

CREDIT SUISSE FIRST BOSTON INC USD/LSU05 Nov 2015 CANCEL

-141,479.060 0.0094.499998Local1.000000
94.499998 0.00 0.00Base

0.00
0.00
0.00 -133,697.71

-133,697.71

Books Closed Prepared by State StreetPage 696



NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

GOLDMAN SACHS + CO USD/LSU06 Nov 2015 08 Dec 2015

70,739.630 0.0095.500004Local1.000000
95.500004 0.00 0.00Base

0.00
0.00
0.00 67,556.35

67,556.35

GOLDMAN SACHS + CO USD/LSU05 Nov 2015 08 Dec 2015

176,848.830 0.0095.249999Local1.000000
95.249999 0.00 0.00Base

0.00
0.00
0.00 168,448.51

168,448.51

CREDIT SUISSE FIRST BOSTON INC USD/LSU05 Nov 2015 16 Nov 2015

141,479.060 0.0094.750000Local1.000000
94.750000 0.00 0.00Base

0.00
0.00
0.00 134,051.41

134,051.41
C2620KAK4 Total

0.00 0.000.00 522,777.99550,000.000 Local

0.00 0.00 0.00 522,777.99Base

AROS MAIZELS USD/OTHC6901LAD9 1011778 BC ULTD LIABILITY COMP 13 Nov 20151%   12 Dec 2021 20 Nov 2015

224,908.040 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 224,345.77

224,345.77

AROS MAIZELS USD/OTH25 Nov 2015

224,899.020 0.0099.250001Local1.000000
99.250001 0.00 0.00Base

0.00
0.00
0.00 223,212.28

223,212.28

AROS MAIZELS USD/OTH25 Nov 2015 CANCEL

-224,899.020 0.0099.250001Local1.000000
99.250001 0.00 0.00Base

0.00
0.00
0.00 -223,212.28

-223,212.28

AROS MAIZELS USD/OTH25 Nov 2015

224,899.020 0.0099.250001Local1.000000
99.250001 0.00 0.00Base

0.00
0.00
0.00 223,212.28

223,212.28

AROS MAIZELS USD/OTH25 Nov 2015 CANCEL

-224,899.020 0.0099.250001Local1.000000
99.250001 0.00 0.00Base

0.00
0.00
0.00 -223,212.28

-223,212.28

AROS MAIZELS USD/OTH25 Nov 2015 10 Dec 2015
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FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

224,899.020 0.0099.250001Local1.000000
99.250001 0.00 0.00Base

0.00
0.00
0.00 223,212.28

223,212.28

PAYDOWN USD/OTH31 Dec 2015 4OPEN

2,987.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,987.48

2,987.48
C6901LAD9 Total

0.00 0.000.00 450,545.53452,794.540 Local

0.00 0.00 0.00 450,545.53Base

BARCLAYS CAPITAL INC, NEW YORK USD/OTHC9413PAP8 VALEANT PHARMACEUTICALS INTL I 16 Oct 20151%   05 Aug 2020

250,000.000 0.0097.500000Local1.000000
97.500000 0.00 0.00Base

0.00
0.00
0.00 243,750.00

243,750.00

BARCLAYS CAPITAL INC, NEW YORK USD/OTH16 Oct 2015 CANCEL

-250,000.000 0.0097.500000Local1.000000
97.500000 0.00 0.00Base

0.00
0.00
0.00 -243,750.00

-243,750.00

BANK OF AMERICA N.A. USD/OTH20 Oct 2015

141,929.330 0.0090.999999Local1.000000
90.999999 0.00 0.00Base

0.00
0.00
0.00 129,155.69

129,155.69

BANK OF AMERICA N.A. USD/OTH20 Oct 2015 CANCEL

-141,929.330 0.0090.999999Local1.000000
90.999999 0.00 0.00Base

0.00
0.00
0.00 -129,155.69

-129,155.69

BARCLAYS CAPITAL INC, NEW YORK USD/OTH21 Oct 2015

70,964.670 0.0094.000000Local1.000000
94.000000 0.00 0.00Base

0.00
0.00
0.00 66,706.79

66,706.79

BARCLAYS CAPITAL INC, NEW YORK USD/OTH21 Oct 2015 CANCEL

-70,964.670 0.0094.000000Local1.000000
94.000000 0.00 0.00Base

0.00
0.00
0.00 -66,706.79

-66,706.79

DEUTSCHE BANK SECURITIES USD/OTH20 Oct 2015

70,964.670 0.0093.500005Local1.000000 0.00 0.00 66,351.97
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FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

93.500005 0.00 0.00Base 0.00 66,351.97

DEUTSCHE BANK SECURITIES USD/OTH20 Oct 2015 CANCEL

-70,964.670 0.0093.500005Local1.000000
93.500005 0.00 0.00Base

0.00
0.00
0.00 -66,351.97

-66,351.97

BARCLAYS CAPITAL INC, NEW YORK USD/OTH21 Oct 2015 14 Dec 2015

70,000.000 0.0094.000000Local1.000000
94.000000 0.00 0.00Base

0.00
0.00
0.00 65,800.00

65,800.00

DEUTSCHE BANK SECURITIES USD/OTH20 Oct 2015 13 Nov 2015

70,000.000 0.0093.500005Local1.000000
93.500005 0.00 0.00Base

0.00
0.00
0.00 65,450.00

65,450.00

BANK OF AMERICA N.A. USD/OTH20 Oct 2015

150,000.000 0.0091.000000Local1.000000
91.000000 0.00 0.00Base

0.00
0.00
0.00 136,500.00

136,500.00

BANK OF AMERICA N.A. USD/OTH20 Oct 2015 CANCEL

-150,000.000 0.0091.000000Local1.000000
91.000000 0.00 0.00Base

0.00
0.00
0.00 -136,500.00

-136,500.00

DEUTSCHE BANK SECURITIES USD/OTH16 Oct 2015

270,000.000 0.0097.625000Local1.000000
97.625000 0.00 0.00Base

0.00
0.00
0.00 263,587.50

263,587.50

DEUTSCHE BANK SECURITIES USD/OTH16 Oct 2015 CANCEL

-270,000.000 0.0097.625000Local1.000000
97.625000 0.00 0.00Base

0.00
0.00
0.00 -263,587.50

-263,587.50

BARCLAYS CAPITAL INC, NEW YORK USD/OTH16 Oct 2015 04 Nov 2015

250,000.000 0.0097.250000Local1.000000
97.250000 0.00 0.00Base

0.00
0.00
0.00 243,125.00

243,125.00

BANK OF AMERICA N.A. USD/OTH20 Oct 2015 302 Nov 2015

150,000.000 0.0091.000000Local1.000000
91.000000 0.00 0.00Base

0.00
0.00
0.00 136,500.00

136,500.00
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

C9413PAP8 Total

0.00 0.000.00 510,875.00540,000.000 Local

0.00 0.00 0.00 510,875.00Base

BARCLAYS CAPITAL INC, NEW YORK USD/OTHC9413PAU7 VALEANT PHARMACEUTICALS INT. 14 Oct 20151%   01 Apr 2022

409,665.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 409,665.87

409,665.87

BARCLAYS CAPITAL INC, NEW YORK USD/OTH14 Oct 2015 CANCEL

-409,665.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -409,665.87

-409,665.87

BARCLAYS CAPITAL INC, NEW YORK USD/OTH16 Oct 2015 27 Oct 2015

430,000.000 0.0097.500000Local1.000000
97.500000 0.00 0.00Base

0.00
0.00
0.00 419,250.00

419,250.00

DEUTSCHE BANK SECURITIES USD/OTH16 Oct 2015

270,000.000 0.0097.625000Local1.000000
97.625000 0.00 0.00Base

0.00
0.00
0.00 263,587.50

263,587.50

DEUTSCHE BANK SECURITIES USD/OTH16 Oct 2015 CANCEL

-270,000.000 0.0097.625000Local1.000000
97.625000 0.00 0.00Base

0.00
0.00
0.00 -263,587.50

-263,587.50

BARCLAYS CAPITAL INC, NEW YORK USD/OTH14 Oct 2015 12 Nov 2015

270,000.000 0.0097.625000Local1.000000
97.625000 0.00 0.00Base

0.00
0.00
0.00 263,587.50

263,587.50

DEUTSCHE BANK SECURITIES USD/OTH16 Oct 2015

250,000.000 0.0097.250000Local1.000000
97.250000 0.00 0.00Base

0.00
0.00
0.00 243,125.00

243,125.00

DEUTSCHE BANK SECURITIES USD/OTH16 Oct 2015 CANCEL

-250,000.000 0.0097.250000Local1.000000
97.250000 0.00 0.00Base

0.00
0.00
0.00 -243,125.00

-243,125.00

PAYDOWN USD/LSU24 Nov 2015 125 Nov 2015
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CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,466.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,466.21

2,466.21
C9413PAU7 Total

0.00 0.000.00 685,303.71702,466.210 Local

0.00 0.00 0.00 685,303.71Base

HUNTINGTON INCOME EQUITY FUND USD/OTHG2412KAB2 COOPER GAY SWETT + CRAWFORD LT 08 Dec 20151%   16 Apr 2020

143,851.850 0.0095.250001Local1.000000
95.250001 0.00 0.00Base

0.00
0.00
0.00 137,018.89

137,018.89

HUNTINGTON INCOME EQUITY FUND USD/OTH08 Dec 2015 CANCEL

-143,851.850 0.0095.250001Local1.000000
95.250001 0.00 0.00Base

0.00
0.00
0.00 -137,018.89

-137,018.89

PAYDOWN USD/OTH31 Dec 2015 4OPEN

1,800.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,800.00

1,800.00

HUNTINGTON INCOME EQUITY FUND USD/LSU08 Dec 2015

143,482.800 0.0095.250001Local1.000000
95.250001 0.00 0.00Base

0.00
0.00
0.00 136,667.37

136,667.37
G2412KAB2 Total

0.00 0.000.00 138,467.37145,282.800 Local

0.00 0.00 0.00 138,467.37Base

PAYDOWN USD/OTHG2967PAB0 AVAGO TECHNOLOGIES CAYMAN LTD 15 Dec 20151%   06 May 2021 15 Dec 2015

7,537.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,537.69

7,537.69

BANK OF AMERICA N.A. USD/OTHG6740DAD8 OFFSHORE GROUP INVT LTD 18 Sep 20151%   28 Mar 2019 CANCEL

-219,149.100 0.0032.750000Local1.000000
32.750000 0.00 0.00Base

0.00
0.00
0.00 -71,771.33

-71,771.33

BARCLAYS CAPITAL INC, NEW YORK USD/OTH01 Oct 2015

279,773.550 0.0024.940920Local1.000000 0.00 0.00 69,778.10
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FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

24.940920 0.00 0.00Base 0.00 69,778.10

BARCLAYS CAPITAL INC, NEW YORK USD/OTH01 Oct 2015 CANCEL

-279,773.550 0.0024.940920Local1.000000
24.940920 0.00 0.00Base

0.00
0.00
0.00 -69,778.10

-69,778.10

BARCLAYS CAPITAL INC, NEW YORK USD/OTH01 Oct 2015

219,773.550 0.0031.749999Local1.000000
31.749999 0.00 0.00Base

0.00
0.00
0.00 69,778.10

69,778.10

BARCLAYS CAPITAL INC, NEW YORK USD/OTH01 Oct 2015 CANCEL

-219,773.550 0.0031.749999Local1.000000
31.749999 0.00 0.00Base

0.00
0.00
0.00 -69,778.10

-69,778.10

MACQUARIE BANK LIMITED USD/OTH20 Oct 2015

219,699.920 0.0031.499997Local1.000000
31.499997 0.00 0.00Base

0.00
0.00
0.00 69,205.47

69,205.47

MACQUARIE BANK LIMITED USD/OTH20 Oct 2015 CANCEL

-219,699.920 0.0031.499997Local1.000000
31.499997 0.00 0.00Base

0.00
0.00
0.00 -69,205.47

-69,205.47

MACQUARIE BANK LIMITED USD/LSU03 Nov 2015

439,399.490 0.0028.999999Local1.000000
28.999999 0.00 0.00Base

0.00
0.00
0.00 127,425.85

127,425.85

MACQUARIE BANK LIMITED USD/LSU03 Nov 2015 CANCEL

-439,399.490 0.0028.999999Local1.000000
28.999999 0.00 0.00Base

0.00
0.00
0.00 -127,425.85

-127,425.85

MACQUARIE DAY CUTTEN USD/OTH04 Nov 2015

139,577.730 0.0028.999998Local1.000000
28.999998 0.00 0.00Base

0.00
0.00
0.00 40,477.54

40,477.54

MACQUARIE DAY CUTTEN USD/OTH04 Nov 2015 CANCEL

-139,577.730 0.0028.999998Local1.000000
28.999998 0.00 0.00Base

0.00
0.00
0.00 -40,477.54

-40,477.54
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FUND:
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ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BANK OF AMERICA N.A. USD/OTH10 Nov 2015

219,699.960 0.0030.500001Local1.000000
30.500001 0.00 0.00Base

0.00
0.00
0.00 67,008.49

67,008.49

BANK OF AMERICA N.A. USD/OTH10 Nov 2015 CANCEL

-219,699.960 0.0030.500001Local1.000000
30.500001 0.00 0.00Base

0.00
0.00
0.00 -67,008.49

-67,008.49

DEUTSCHE BANK SECURITIES USD/LSU10 Nov 2015

219,699.950 0.0029.000002Local1.000000
29.000002 0.00 0.00Base

0.00
0.00
0.00 63,712.99

63,712.99

DEUTSCHE BANK SECURITIES USD/LSU10 Nov 2015 CANCEL

-219,699.950 0.0029.000002Local1.000000
29.000002 0.00 0.00Base

0.00
0.00
0.00 -63,712.99

-63,712.99

BANK OF AMERICA N.A. USD/OTH18 Sep 2015

219,140.830 0.0032.749999Local1.000000
32.749999 0.00 0.00Base

0.00
0.00
0.00 71,768.62

71,768.62

BANK OF AMERICA N.A. USD/OTH18 Sep 2015 CANCEL

-219,140.830 0.0032.749999Local1.000000
32.749999 0.00 0.00Base

0.00
0.00
0.00 -71,768.62

-71,768.62

BANK OF AMERICA N.A. USD/OTH18 Sep 2015

219,149.410 0.0032.749953Local1.000000
32.749953 0.00 0.00Base

0.00
0.00
0.00 71,771.33

71,771.33

BANK OF AMERICA N.A. USD/OTH18 Sep 2015 CANCEL

-219,149.410 0.0032.749953Local1.000000
32.749953 0.00 0.00Base

0.00
0.00
0.00 -71,771.33

-71,771.33

BARCLAYS CAPITAL INC, NEW YORK USD/OTH01 Oct 2015 07 Dec 2015

219,773.550 0.0031.749999Local1.000000
31.749999 0.00 0.00Base

0.00
0.00
0.00 69,778.10

69,778.10

BANK OF AMERICA N.A. USD/OTH18 Sep 2015
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ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

219,149.410 0.0032.749953Local1.000000
32.749953 0.00 0.00Base

0.00
0.00
0.00 71,771.33

71,771.33

BANK OF AMERICA N.A. USD/OTH18 Sep 2015 CANCEL

-219,149.410 0.0032.749953Local1.000000
32.749953 0.00 0.00Base

0.00
0.00
0.00 -71,771.33

-71,771.33

MACQUARIE DAY CUTTEN USD/OTH04 Nov 2015 124 Dec 2015

139,577.730 0.0028.999998Local1.000000
28.999998 0.00 0.00Base

0.00
0.00
0.00 40,477.54

40,477.54

MACQUARIE BANK LIMITED USD/LSU03 Nov 2015 124 Dec 2015

439,399.490 0.0028.999999Local1.000000
28.999999 0.00 0.00Base

0.00
0.00
0.00 127,425.85

127,425.85

MACQUARIE BANK LIMITED USD/OTH20 Oct 2015 321 Dec 2015

219,699.920 0.0031.499997Local1.000000
31.499997 0.00 0.00Base

0.00
0.00
0.00 69,205.47

69,205.47

BANK OF AMERICA N.A. USD/OTH18 Sep 2015

218,578.910 0.0032.749998Local1.000000
32.749998 0.00 0.00Base

0.00
0.00
0.00 71,584.59

71,584.59

BANK OF AMERICA N.A. USD/OTH18 Sep 2015 CANCEL

-218,578.910 0.0032.749998Local1.000000
32.749998 0.00 0.00Base

0.00
0.00
0.00 -71,584.59

-71,584.59

DEUTSCHE BANK SECURITIES USD/LSU10 Nov 2015 CANCEL

-219,136.620 0.0029.000002Local1.000000
29.000002 0.00 0.00Base

0.00
0.00
0.00 -63,549.62

-63,549.62

BANK OF AMERICA N.A. USD/OTH10 Nov 2015

219,136.620 0.0030.500001Local1.000000
30.500001 0.00 0.00Base

0.00
0.00
0.00 66,836.67

66,836.67

BANK OF AMERICA N.A. USD/OTH10 Nov 2015 CANCEL

-219,136.620 0.0030.500001Local1.000000 0.00 0.00 -66,836.67
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ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

30.500001 0.00 0.00Base 0.00 -66,836.67

DEUTSCHE BANK SECURITIES USD/LSU10 Nov 2015

219,136.620 0.0029.000002Local1.000000
29.000002 0.00 0.00Base

0.00
0.00
0.00 63,549.62

63,549.62

DEUTSCHE BANK SECURITIES USD/LSU10 Nov 2015 CANCEL

-219,136.620 0.0029.000002Local1.000000
29.000002 0.00 0.00Base

0.00
0.00
0.00 -63,549.62

-63,549.62

BANK OF AMERICA N.A. USD/OTH18 Sep 2015 OPEN

219,140.830 0.0032.749998Local1.000000
32.749998 0.00 0.00Base

0.00
0.00
0.00 71,768.62

71,768.62

BANK OF AMERICA N.A. USD/OTH10 Nov 2015

219,699.960 0.0030.500001Local1.000000
30.500001 0.00 0.00Base

0.00
0.00
0.00 67,008.49

67,008.49

BANK OF AMERICA N.A. USD/OTH10 Nov 2015 CANCEL

-219,699.960 0.0030.500001Local1.000000
30.500001 0.00 0.00Base

0.00
0.00
0.00 -67,008.49

-67,008.49

BANK OF AMERICA N.A. USD/OTH10 Nov 2015 9OPEN

219,699.950 0.0029.000002Local1.000000
29.000002 0.00 0.00Base

0.00
0.00
0.00 63,712.99

63,712.99

DEUTSCHE BANK SECURITIES USD/LSU10 Nov 2015 OPEN

219,699.960 0.0030.500001Local1.000000
30.500001 0.00 0.00Base

0.00
0.00
0.00 67,008.49

67,008.49
G6740DAD8 Total

0.00 0.000.00 374,056.111,238,705.710 Local

0.00 0.00 0.00 374,056.11Base

CITIBANK,N.A. USD/OTHL0178UAB2 ALTICE FING S A   SYNDICATED 06 Oct 20151%   02 Jul 2019 09 Oct 2015

300,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 298,500.00

298,500.00
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FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

GOLDMAN SACHS + CO USD/OTH28 Oct 2015 14 Dec 2015

100,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000.00

100,000.00

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

6,478.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,478.41

6,478.41
L0178UAB2 Total

0.00 0.000.00 404,978.41406,478.410 Local

0.00 0.00 0.00 404,978.41Base

BARCLAYS CAPITAL INC, NEW YORK USD/OTHL3434LAB6 EVERGREEN SKILLS LUX S A R L 20 Nov 20151%   28 Apr 2022 16 Dec 2015

200,000.000 0.0071.000000Local1.000000
71.000000 0.00 0.00Base

0.00
0.00
0.00 142,000.00

142,000.00

PAYDOWN USD/OTHL3434LAC4 EVERGREEN SKILLS LUX S A R L 30 Oct 20151%   28 Apr 2021 30 Oct 2015

2,444.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,444.67

2,444.67

PAYDOWN USD/OTH30 Oct 2015 30 Oct 2015

2,580.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,580.45

2,580.45
L3434LAC4 Total

0.00 0.000.00 5,025.125,025.120 Local

0.00 0.00 0.00 5,025.12Base

UBS USD/OTHL7300KAB0 ORTHO CLINICAL DIAGNOSTICS SA 26 Aug 20151%   30 Jun 2021 CANCEL

-149,621.210 0.0098.499998Local1.000000
98.499998 0.00 0.00Base

0.00
0.00
0.00 -147,376.89

-147,376.89

UBS USD/OTH26 Aug 2015 13 Nov 2015

149,621.210 0.0098.499998Local1.000000
98.499998 0.00 0.00Base

0.00
0.00
0.00 147,376.89

147,376.89
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ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

L7300KAB0 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

PAYDOWN USD/OTHL7601FAC5 PINNACLE HOLDCO SARL 31 Dec 20151%   30 Jul 2019 31 Dec 2015

639.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 639.52

639.52

PAYDOWN USD/OTHN7900HAB9 AP NMT ACQUISITION B V 31 Dec 2015 41%   13 Aug 2021 OPEN

2,875.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,875.00

2,875.00

PAYDOWN USD/OTHQ3930AAC2 FORTESCUE METALS GROUP LTD 31 Dec 2015 41%   30 Jun 2019 OPEN

5,363.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,363.25

5,363.25

0.0032,655,298.130 Local
0.00Base

0.00
0.00

0.00
0.00

28,619,452.80
28,619,452.80

US DOLLAR Total

FIXED INCOME  Total
32,655,298.130

Base 0.00 0.00 0.00 28,619,452.80

SHORT TERM MATURITIES
US DOLLAR

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 01 Oct 20150.0000001%   01 Oct 01 Oct 2015

1,768,506.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,768,506.95

1,768,506.95

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 02 Oct 20150.0000001%   02 Oct 02 Oct 2015

1,271,285.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,271,285.32

1,271,285.32
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ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 05 Oct 20150.0000001%   05 Oct 05 Oct 2015

1,890,839.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,890,839.73

1,890,839.73

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 06 Oct 20150.0000001%   06 Oct 06 Oct 2015

385,401.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 385,401.11

385,401.11

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 08 Oct 20150.0000001%   08 Oct 08 Oct 2015

618,046.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 618,046.87

618,046.87

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 09 Oct 20150.0000001%   09 Oct 09 Oct 2015

1,824,065.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,824,065.00

1,824,065.00

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 13 Oct 20150.0000001%   13 Oct 13 Oct 2015

977,687.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 977,687.47

977,687.47

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 15 Oct 20150.0000001%   15 Oct 15 Oct 2015

110,859.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 110,859.62

110,859.62

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 16 Oct 20150.0000001%   16 Oct 16 Oct 2015

21,325.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,325.26

21,325.26

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 19 Oct 20150.0000001%   19 Oct 19 Oct 2015

2,620,891.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,620,891.59

2,620,891.59

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 20 Oct 20150.0000001%   20 Oct 20 Oct 2015

489,985.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 489,985.08

489,985.08

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 22 Oct 20150.0000001%   22 Oct 22 Oct 2015
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Asset ID Security Name/Description
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

154,799.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 154,799.97

154,799.97

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 26 Oct 20150.0000001%   26 Oct 26 Oct 2015

139,379.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 139,379.00

139,379.00

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 30 Oct 20150.0000001%   30 Oct 30 Oct 2015

118,882.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 118,882.00

118,882.00

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 03 Nov 20150.0000001%   03 Nov 03 Nov 2015

698,032.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 698,032.65

698,032.65

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 04 Nov 20150.0000001%   04 Nov 04 Nov 2015

1,249,363.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,249,363.03

1,249,363.03

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 06 Nov 20150.0000001%   06 Nov 06 Nov 2015

73,155.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 73,155.23

73,155.23

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 10 Nov 20150.0000001%   10 Nov 10 Nov 2015

144,791.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 144,791.85

144,791.85

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 16 Nov 20150.0000001%   16 Nov 16 Nov 2015

664,162.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 664,162.48

664,162.48

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 17 Nov 20150.0000001%   17 Nov 17 Nov 2015

966,473.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 966,473.74

966,473.74

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 20 Nov 20150.0000001%   20 Nov 20 Nov 2015

1,034,225.890 0.00100.000000Local1.000000 0.00 0.00 1,034,225.89
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 1,034,225.89

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 30 Nov 20150.0000001%   30 Nov 30 Nov 2015

34,509.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 34,509.68

34,509.68

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 25 Nov 20150.0000001%   25 Nov 25 Nov 2015

17,404.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,404.56

17,404.56

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 01 Dec 20150.0000001%   01 Dec 01 Dec 2015

328,317.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 328,317.02

328,317.02

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 24 Nov 20150.0000001%   24 Nov 24 Nov 2015

160,509.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 160,509.78

160,509.78

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 02 Dec 20150.0000001%   02 Dec 02 Dec 2015

205,278.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 205,278.27

205,278.27

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 07 Dec 20150.0000001%   07 Dec 07 Dec 2015

41,919.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 41,919.07

41,919.07

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 03 Dec 20150.0000001%   03 Dec 03 Dec 2015

217,216.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 217,216.08

217,216.08

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 23 Dec 20150.0000001%   23 Dec 23 Dec 2015

1,636,960.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,636,960.41

1,636,960.41

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 24 Dec 20150.0000001%   24 Dec 24 Dec 2015

82,033.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 82,033.34

82,033.34
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FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 08 Dec 20150.0000001%   08 Dec 08 Dec 2015

171,656.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 171,656.87

171,656.87

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 09 Dec 20150.0000001%   09 Dec 09 Dec 2015

242,663.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 242,663.54

242,663.54

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 14 Dec 20150.0000001%   14 Dec 14 Dec 2015

213,588.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 213,588.19

213,588.19

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 16 Dec 20150.0000001%   16 Dec 16 Dec 2015

1,527,484.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,527,484.49

1,527,484.49

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 17 Dec 20150.0000001%   17 Dec 17 Dec 2015

185,608.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 185,608.23

185,608.23

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 18 Dec 20150.0000001%   18 Dec 18 Dec 2015

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 28 Dec 20150.0000001%   28 Dec 28 Dec 2015

325,138.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 325,138.17

325,138.17

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 29 Dec 20150.0000001%   29 Dec 29 Dec 2015

9,028.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,028.18

9,028.18

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 30 Dec 20150.0000001%   30 Dec 30 Dec 2015

46,054.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 46,054.83

46,054.83

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 31 Dec 20150.0000001%   31 Dec 31 Dec 2015
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NHHL
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUPSales Report by Report Date
CRESCENT CAPITAL GROUP LP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

10,148.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,148.48

10,148.48
536991003 Total

0.00 0.000.00 22,677,679.0422,677,679.040 Local

0.00 0.00 0.00 22,677,679.04Base

0.0022,677,679.040 Local
0.00Base

0.00
0.00

0.00
0.00

22,677,679.04
22,677,679.04

US DOLLAR Total

SHORT TERM MATURITIES  Total
22,677,679.040

Base 0.00 0.00 0.00 22,677,679.04

71,834,005.870.000.000.00

75,869,851.200

SALES Total

Base
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FUND:
View Date:to January 19, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 01 Oct 20150.0000001%   02 Oct 01 Oct 2015

1,882,712.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,882,712.04

1,882,712.04

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 02 Oct 20150.0000001%   05 Oct 02 Oct 2015

1,808,046.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,808,046.51

1,808,046.51

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 05 Oct 20150.0000001%   06 Oct 05 Oct 2015

2,005,101.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,005,101.95

2,005,101.95

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 06 Oct 20150.0000001%   07 Oct 06 Oct 2015

2,063,802.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,063,802.39

2,063,802.39

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 07 Oct 20150.0000001%   08 Oct 07 Oct 2015

1,244,477.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,244,477.01

1,244,477.01

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 08 Oct 20150.0000001%   09 Oct 08 Oct 2015

1,492,395.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,492,395.13

1,492,395.13

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 13 Oct 20150.0000001%   14 Oct 13 Oct 2015

42,499.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 42,499.34

42,499.34

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 14 Oct 20150.0000001%   15 Oct 14 Oct 2015

1,495,993.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,495,993.10

1,495,993.10

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 15 Oct 20150.0000001%   16 Oct 15 Oct 2015
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NHHM
December 31, 2015

FUND:
View Date:to January 19, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,302,045.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,302,045.25

2,302,045.25

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 16 Oct 20150.0000001%   19 Oct 16 Oct 2015

1,519,177.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,519,177.23

1,519,177.23

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 19 Oct 20150.0000001%   20 Oct 19 Oct 2015

208.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 208.05

208.05

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 21 Oct 20150.0000001%   22 Oct 21 Oct 2015

278,897.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 278,897.01

278,897.01

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 23 Oct 20150.0000001%   26 Oct 23 Oct 2015

2,993,387.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,993,387.89

2,993,387.89

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 26 Oct 20150.0000001%   27 Oct 26 Oct 2015

1,446,477.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,446,477.62

1,446,477.62

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 27 Oct 20150.0000001%   28 Oct 27 Oct 2015

2,459,362.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,459,362.86

2,459,362.86

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 28 Oct 20150.0000001%   29 Oct 28 Oct 2015

2,681,270.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,681,270.02

2,681,270.02

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 29 Oct 20150.0000001%   30 Oct 29 Oct 2015

1,552,614.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,552,614.10

1,552,614.10

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 30 Oct 20150.0000001%   02 Nov

1,182,351.440 0.00100.000000Local1.000000 0.00 0.00 1,182,351.44
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NHHM
December 31, 2015

FUND:
View Date:to January 19, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 1,182,351.44

STATE STREET BANK AND TRUST USD/BOS30 Oct 2015 CANCEL

-1,182,351.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,182,351.44

-1,182,351.44

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 02 Nov 20150.0000001%   03 Nov 02 Nov 2015

244,529.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 244,529.51

244,529.51

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 03 Nov 20150.0000001%   04 Nov 03 Nov 2015

1,898,549.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,898,549.95

1,898,549.95

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 05 Nov 20150.0000001%   06 Nov 05 Nov 2015

380,054.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 380,054.27

380,054.27

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 06 Nov 20150.0000001%   09 Nov 06 Nov 2015

26,833.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 26,833.33

26,833.33

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 30 Oct 20150.0000001%   02 Nov 30 Oct 2015

1,182,351.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,182,351.44

1,182,351.44

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 10 Nov 20150.0000001%   12 Nov 10 Nov 2015

535,513.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 535,513.43

535,513.43

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 17 Nov 20150.0000001%   18 Nov 17 Nov 2015

434.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 434.96

434.96

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 18 Nov 20150.0000001%   19 Nov 18 Nov 2015

1,073,940.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,073,940.26

1,073,940.26

Books Closed Prepared by State StreetPage 715
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December 31, 2015

FUND:
View Date:to January 19, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 19 Nov 20150.0000001%   20 Nov 19 Nov 2015

54,167.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 54,167.43

54,167.43

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 24 Nov 20150.0000001%   25 Nov 24 Nov 2015

36,896.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 36,896.93

36,896.93

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 25 Nov 20150.0000001%   27 Nov 25 Nov 2015

1,285,158.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,285,158.37

1,285,158.37

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 27 Nov 20150.0000001%   30 Nov 27 Nov 2015

17,745.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,745.55

17,745.55

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 30 Nov 20150.0000001%   01 Dec 30 Nov 2015

127,977.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 127,977.54

127,977.54

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 31 Dec 20150.0000001%   04 Jan

582,134.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 582,134.65

582,134.65

STATE STREET BANK AND TRUST USD/BOS31 Dec 2015 CANCEL

-582,134.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -582,134.65

-582,134.65

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 02 Dec 20150.0000001%   03 Dec

1,874.970 0.0099.990399Local1.000000
99.990399 0.00 0.00Base

0.00
0.00
0.00 1,874.79

1,874.79

STATE STREET BANK AND TRUST USD/BOS02 Dec 2015 CANCEL

-1,874.970 0.0099.990399Local1.000000
99.990399 0.00 0.00Base

0.00
0.00
0.00 -1,874.79

-1,874.79

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 01 Dec 20150.0000001%   02 Dec 01 Dec 2015

Books Closed Prepared by State StreetPage 716
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December 31, 2015

FUND:
View Date:to January 19, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

442,309.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 442,309.24

442,309.24

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 03 Dec 20150.0000001%   04 Dec 03 Dec 2015

1,854,529.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,854,529.01

1,854,529.01

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 07 Dec 20150.0000001%   08 Dec 07 Dec 2015

190,652.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 190,652.29

190,652.29

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 10 Dec 20150.0000001%   11 Dec 10 Dec 2015

977,275.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 977,275.75

977,275.75

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 11 Dec 20150.0000001%   14 Dec 11 Dec 2015

5,188.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,188.01

5,188.01

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 16 Dec 20150.0000001%   17 Dec 16 Dec 2015

72,518.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 72,518.42

72,518.42

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 22 Dec 20150.0000001%   23 Dec 22 Dec 2015

869,581.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 869,581.81

869,581.81

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 17 Dec 20150.0000001%   18 Dec 17 Dec 2015

3,788.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,788.17

3,788.17

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 18 Dec 20150.0000001%   21 Dec 18 Dec 2015

3,435,731.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,435,731.66

3,435,731.66

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 29 Dec 20150.0000001%   30 Dec 29 Dec 2015

33,404.360 0.00100.000000Local1.000000 0.00 0.00 33,404.36
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MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 33,404.36

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 24 Dec 20150.0000001%   28 Dec 24 Dec 2015

27,313.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 27,313.45

27,313.45

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 30 Dec 20150.0000001%   31 Dec

50,567.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,567.29

50,567.29

STATE STREET BANK AND TRUST USD/BOS30 Dec 2015 CANCEL

-50,567.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -50,567.29

-50,567.29

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 23 Dec 20150.0000001%   24 Dec 23 Dec 2015

63,972.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 63,972.04

63,972.04

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 31 Dec 20150.0000001%   04 Jan 31 Dec 2015

582,134.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 582,134.65

582,134.65

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 30 Dec 20150.0000001%   31 Dec 30 Dec 2015

50,576.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,576.29

50,576.29

STATE STREET BANK AND TRUST USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 02 Dec 20150.0000001%   03 Dec 02 Dec 2015

1,874.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,874.97

1,874.97
536991003 Total

0.00 0.000.00 42,743,470.5942,743,470.590 Local

0.00 0.00 0.00 42,743,470.59Base

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

949,085.160 0.00100.000000Local1.000000 0.00 0.00 949,085.16
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NHHM
December 31, 2015

FUND:
View Date:to January 19, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 949,085.16

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.170% 31 Dec 2030 02 Oct 2015

STIF FUND

1,882,683.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,882,683.17

1,882,683.17

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Oct 20150.170% 31 Dec 2030 05 Oct 2015

STIF FUND

1,808,046.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,808,046.51

1,808,046.51

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Oct 20150.174% 31 Dec 2030 06 Oct 2015

STIF FUND

2,005,114.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,005,114.89

2,005,114.89

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20150.182% 31 Dec 2030 07 Oct 2015

STIF FUND

2,063,802.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,063,802.39

2,063,802.39

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Oct 20150.183% 31 Dec 2030 08 Oct 2015

STIF FUND

1,244,477.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,244,477.01

1,244,477.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Oct 20150.184% 31 Dec 2030 09 Oct 2015

STIF FUND

1,492,395.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,492,395.13

1,492,395.13

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Oct 20150.193% 31 Dec 2030 13 Oct 2015

STIF FUND

101,957.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 101,957.19

101,957.19
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NHHM
December 31, 2015

FUND:
View Date:to January 19, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Oct 20150.193% 31 Dec 2030 14 Oct 2015

STIF FUND

72,932.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 72,932.66

72,932.66

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Oct 20150.194% 31 Dec 2030 15 Oct 2015

STIF FUND

1,465,559.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,465,559.78

1,465,559.78

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.188% 31 Dec 2030 16 Oct 2015

STIF FUND

2,302,045.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,302,045.25

2,302,045.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Oct 20150.187% 31 Dec 2030 19 Oct 2015

STIF FUND

1,519,177.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,519,177.23

1,519,177.23

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Oct 20150.181% 31 Dec 2030 20 Oct 2015

STIF FUND

208.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 208.05

208.05

STATE STREET BANK AND TRUST USD/CSW22 Oct 201531 Dec 2030 22 Oct 2015

STIF FUND

41,759.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 41,759.30

41,759.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.180% 31 Dec 2030 27 Oct 2015

STIF FUND

461,477.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 461,477.62

461,477.62

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Oct 20150.185% 31 Dec 2030 29 Oct 2015
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NHHM
December 31, 2015

FUND:
View Date:to January 19, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

2,681,270.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,681,270.02

2,681,270.02

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.189% 31 Dec 2030 30 Oct 2015

STIF FUND

1,552,614.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,552,614.10

1,552,614.10

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.188% 31 Dec 2030 02 Nov 2015

STIF FUND

1,186,512.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,186,512.99

1,186,512.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Nov 20150.189% 31 Dec 2030 03 Nov 2015

STIF FUND

244,521.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 244,521.60

244,521.60

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Nov 20150.187% 31 Dec 2030 04 Nov 2015

STIF FUND

1,898,549.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,898,549.95

1,898,549.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Nov 20150.192% 31 Dec 2030 06 Nov 2015

STIF FUND

380,054.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 380,054.27

380,054.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Nov 20150.190% 31 Dec 2030 09 Nov 2015

STIF FUND

26,833.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 26,833.33

26,833.33

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Nov 20150.189% 31 Dec 2030 12 Nov 2015

STIF FUND

535,513.430 0.00100.000000Local1.000000 0.00 0.00 535,513.43
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NHHM
December 31, 2015

FUND:
View Date:to January 19, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 535,513.43

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Nov 20150.189% 31 Dec 2030 18 Nov 2015

STIF FUND

434.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 434.96

434.96

STATE STREET BANK AND TRUST USD/CSW19 Nov 201531 Dec 2030 19 Nov 2015

STIF FUND

1,073,940.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,073,940.26

1,073,940.26

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Nov 20150.184% 31 Dec 2030 20 Nov 2015

STIF FUND

54,167.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 54,167.43

54,167.43

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Nov 20150.183% 31 Dec 2030 25 Nov 2015

STIF FUND

36,896.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 36,896.93

36,896.93

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Nov 20150.192% 31 Dec 2030 27 Nov 2015

STIF FUND

1,285,158.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,285,158.37

1,285,158.37

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20150.196% 31 Dec 2030 30 Nov 2015

STIF FUND

17,745.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,745.55

17,745.55

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

132,639.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 132,639.36

132,639.36
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NHHM
December 31, 2015

FUND:
View Date:to January 19, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Dec 20150.201% 31 Dec 2030 02 Dec 2015

STIF FUND

442,198.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 442,198.35

442,198.35

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Dec 20150.201% 31 Dec 2030 03 Dec 2015

STIF FUND

1,874.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,874.97

1,874.97

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Dec 20150.207% 31 Dec 2030 04 Dec 2015

STIF FUND

1,854,529.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,854,529.01

1,854,529.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Dec 20150.212% 31 Dec 2030 08 Dec 2015

STIF FUND

190,652.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 190,652.29

190,652.29

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Dec 20150.224% 31 Dec 2030 11 Dec 2015

STIF FUND

977,275.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 977,275.75

977,275.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.223% 31 Dec 2030 14 Dec 2015

STIF FUND

5,188.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,188.01

5,188.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Dec 20150.223% 31 Dec 2030 15 Dec 2015

STIF FUND

1,228,349.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,228,349.97

1,228,349.97

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Dec 20150.238% 31 Dec 2030 17 Dec 2015
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NHHM
December 31, 2015

FUND:
View Date:to January 19, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

72,518.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 72,518.42

72,518.42

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Dec 20150.265% 31 Dec 2030 18 Dec 2015

STIF FUND

3,788.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,788.17

3,788.17

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.272% 31 Dec 2030 21 Dec 2015

STIF FUND

3,435,731.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,435,731.66

3,435,731.66

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Dec 20150.279% 31 Dec 2030 23 Dec 2015

STIF FUND

869,581.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 869,581.81

869,581.81

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.285% 31 Dec 2030 28 Dec 2015

STIF FUND

27,313.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 27,313.45

27,313.45

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20150.295% 31 Dec 2030 30 Dec 2015

STIF FUND

33,404.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33,404.36

33,404.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Dec 20150.296% 31 Dec 2030 31 Dec 2015

STIF FUND

50,576.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,576.29

50,576.29
86199E9B7 Total

0.00 0.000.00 37,710,556.4037,710,556.400 Local

0.00 0.00 0.00 37,710,556.40Base

Books Closed Prepared by State StreetPage 724



NHHM
December 31, 2015

FUND:
View Date:to January 19, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.0080,454,026.990 Local
0.00Base

0.00
0.00

0.00
0.00

80,454,026.99
80,454,026.99

US DOLLAR Total

CASH EQUIVALENTS  Total
80,454,026.990

Base 0.00 0.00 0.00 80,454,026.99

EQUITY
US DOLLAR

RESTRUCTURING USD/DTC60040L109 MILLENNIUM HEALTHCARE INC 21 Dec 2015COMMON STOCK USD.000 21 Dec 2015

27,287.000 0.004.999945Local1.000000
4.999945 0.00 0.00Base

0.00
0.00
0.00 136,433.51

136,433.51

0.0027,287.000 Local
0.00Base

0.00
0.00

0.00
0.00

136,433.51
136,433.51

US DOLLAR Total

EQUITY  Total
27,287.000

Base 0.00 0.00 0.00 136,433.51

FIXED INCOME
US DOLLAR

BANK OF AMERICA N.A. USD/OTH00076VAG5 ABG INTERMEDIATE HLDGS 2 LLC 13 Oct 20151%   27 May 2021

243,972.210 0.0099.874998Local1.000000
99.874998 0.00 0.00Base

0.00
0.00
0.00 243,667.24

243,667.24

BANK OF AMERICA N.A. USD/OTH13 Oct 2015 CANCEL

-243,972.210 0.0099.874998Local1.000000
99.874998 0.00 0.00Base

0.00
0.00
0.00 -243,667.24

-243,667.24

BANK OF AMERICA N.A. USD/OTH15 Oct 2015
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NHHM
December 31, 2015

FUND:
View Date:to January 19, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

975,888.830 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 974,668.97

974,668.97

BANK OF AMERICA N.A. USD/OTH15 Oct 2015 CANCEL

-975,888.830 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 -974,668.97

-974,668.97

BANK OF AMERICA N.A. USD/OTH15 Oct 2015

969,176.700 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 967,965.23

967,965.23

BANK OF AMERICA N.A. USD/OTH15 Oct 2015 CANCEL

-969,176.700 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 -967,965.23

-967,965.23

BANK OF AMERICA N.A. USD/OTH15 Oct 2015

975,888.830 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 974,668.97

974,668.97

BANK OF AMERICA N.A. USD/OTH15 Oct 2015 CANCEL

-975,888.830 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 -974,668.97

-974,668.97

BANK OF AMERICA N.A. USD/OTH13 Oct 2015

232,748.530 0.0099.874998Local1.000000
99.874998 0.00 0.00Base

0.00
0.00
0.00 232,457.59

232,457.59

BANK OF AMERICA N.A. USD/OTH13 Oct 2015 CANCEL

-232,748.530 0.0099.874998Local1.000000
99.874998 0.00 0.00Base

0.00
0.00
0.00 -232,457.59

-232,457.59

BANK OF AMERICA N.A. USD/OTH15 Oct 2015 05 Nov 2015

969,176.700 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 967,965.23

967,965.23

BANK OF AMERICA N.A. USD/OTH13 Oct 2015 05 Nov 2015

232,748.530 0.0099.874998Local1.000000 0.00 0.00 232,457.59
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NHHM
December 31, 2015

FUND:
View Date:to January 19, 2016

MCDONNELL INV MGTPurchase Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

99.874998 0.00 0.00Base 0.00 232,457.59
00076VAG5 Total

0.00 0.000.00 1,200,422.821,201,925.230 Local

0.00 0.00 0.00 1,200,422.82Base

BANK OF AMERICA N.A. USD/OTH00076VAK6 ABG INTERMEDIATE HOLD 2 LLC 13 Oct 20151%   27 May 2021

6,027.790 0.0099.875078Local1.000000
99.875078 0.00 0.00Base

0.00
0.00
0.00 6,020.26

6,020.26

BANK OF AMERICA N.A. USD/OTH13 Oct 2015 CANCEL

-6,027.790 0.0099.875078Local1.000000
99.875078 0.00 0.00Base

0.00
0.00
0.00 -6,020.26

-6,020.26

BANK OF AMERICA N.A. USD/OTH15 Oct 2015

24,111.170 0.0099.874995Local1.000000
99.874995 0.00 0.00Base

0.00
0.00
0.00 24,081.03

24,081.03

BANK OF AMERICA N.A. USD/OTH15 Oct 2015 CANCEL

-24,111.170 0.0099.874995Local1.000000
99.874995 0.00 0.00Base

0.00
0.00
0.00 -24,081.03

-24,081.03

BANK OF AMERICA N.A. USD/OTH15 Oct 2015

975,888.830 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 974,668.97

974,668.97

BANK OF AMERICA N.A. USD/OTH15 Oct 2015 CANCEL

-975,888.830 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 -974,668.97

-974,668.97

BANK OF AMERICA N.A. USD/OTH13 Oct 2015

17,251.470 0.0099.875025Local1.000000
99.875025 0.00 0.00Base

0.00
0.00
0.00 17,229.91

17,229.91

BANK OF AMERICA N.A. USD/OTH13 Oct 2015 CANCEL

-17,251.470 0.0099.875025Local1.000000
99.875025 0.00 0.00Base

0.00
0.00
0.00 -17,229.91

-17,229.91
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BANK OF AMERICA N.A. USD/OTH15 Oct 2015

30,823.300 0.0099.874997Local1.000000
99.874997 0.00 0.00Base

0.00
0.00
0.00 30,784.77

30,784.77

BANK OF AMERICA N.A. USD/OTH15 Oct 2015 CANCEL

-30,823.300 0.0099.874997Local1.000000
99.874997 0.00 0.00Base

0.00
0.00
0.00 -30,784.77

-30,784.77

BANK OF AMERICA N.A. USD/OTH15 Oct 2015

30,823.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,823.30

30,823.30

BANK OF AMERICA N.A. USD/OTH15 Oct 2015 CANCEL

-30,823.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -30,823.30

-30,823.30

BANK OF AMERICA N.A. USD/OTH13 Oct 2015

17,251.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,251.47

17,251.47

BANK OF AMERICA N.A. USD/OTH13 Oct 2015 CANCEL

-17,251.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -17,251.47

-17,251.47

BANK OF AMERICA N.A. USD/OTH15 Oct 2015

30,823.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,823.30

30,823.30

BANK OF AMERICA N.A. USD/OTH15 Oct 2015 CANCEL

-30,823.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -30,823.30

-30,823.30

BANK OF AMERICA N.A. USD/OTH13 Oct 2015

17,251.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,251.47

17,251.47

BANK OF AMERICA N.A. USD/OTH13 Oct 2015 CANCEL
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October 1, 2015
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

-17,251.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -17,251.47

-17,251.47

BANK OF AMERICA N.A. USD/OTH13 Oct 2015 05 Nov 2015

17,251.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,251.47

17,251.47

BANK OF AMERICA N.A. USD/OTH15 Oct 2015 05 Nov 2015

30,823.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,823.30

30,823.30
00076VAK6 Total

0.00 0.000.00 48,074.7748,074.770 Local

0.00 0.00 0.00 48,074.77Base

SUNTRUST CAPITAL MARKETS INC USD/OTH02254GAC7 ALVOGEN PHARMA US INC. 16 Oct 20151%   02 Apr 2022

2,000,000.000 0.0099.312500Local1.000000
99.312500 0.00 0.00Base

0.00
0.00
0.00 1,986,250.00

1,986,250.00

SUNTRUST CAPITAL MARKETS INC USD/OTH16 Oct 2015 CANCEL

-2,000,000.000 0.0099.312500Local1.000000
99.312500 0.00 0.00Base

0.00
0.00
0.00 -1,986,250.00

-1,986,250.00

SUNTRUST CAPITAL MARKETS INC USD/OTH16 Oct 2015 20 Nov 2015

2,000,000.000 0.0099.312500Local1.000000
99.312500 0.00 0.00Base

0.00
0.00
0.00 1,986,250.00

1,986,250.00
02254GAC7 Total

0.00 0.000.00 1,986,250.002,000,000.000 Local

0.00 0.00 0.00 1,986,250.00Base

BANK OF AMERICA N.A. USD/OTH04621HAC7 ASSUREDPARTNERS CAPITAL INC. 16 Oct 20151%   21 Oct 2022

1,428,571.430 0.0098.500000Local1.000000
98.500000 0.00 0.00Base

0.00
0.00
0.00 1,407,142.86

1,407,142.86

BANK OF AMERICA N.A. USD/OTH16 Oct 2015 CANCEL

-1,428,571.430 0.0098.500000Local1.000000 0.00 0.00 -1,407,142.86
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98.500000 0.00 0.00Base 0.00 -1,407,142.86

BANK OF AMERICA N.A. USD/OTH16 Oct 2015 26 Oct 2015

1,428,571.430 0.0098.500000Local1.000000
98.500000 0.00 0.00Base

0.00
0.00
0.00 1,407,142.86

1,407,142.86
04621HAC7 Total

0.00 0.000.00 1,407,142.861,428,571.430 Local

0.00 0.00 0.00 1,407,142.86Base

MORGAN STANLEY AND CO INC USD/OTH04649VAG5 ASURION LLC 23 Sep 20151%   24 May 2019 CANCEL

-224,719.100 0.0096.249998Local1.000000
96.249998 0.00 0.00Base

0.00
0.00
0.00 -216,292.13

-216,292.13

MORGAN STANLEY AND CO INC USD/OTH24 Sep 2015 CANCEL

-89,887.640 0.0096.499997Local1.000000
96.499997 0.00 0.00Base

0.00
0.00
0.00 -86,741.57

-86,741.57

MORGAN STANLEY AND CO INC USD/OTH25 Sep 2015 CANCEL

-224,719.100 0.0096.499999Local1.000000
96.499999 0.00 0.00Base

0.00
0.00
0.00 -216,853.93

-216,853.93

MORGAN STANLEY AND CO INC USD/OTH25 Sep 2015 CANCEL

-460,674.160 0.0096.750000Local1.000000
96.750000 0.00 0.00Base

0.00
0.00
0.00 -445,702.25

-445,702.25

MORGAN STANLEY AND CO INC USD/OTH25 Sep 2015

222,485.590 0.0096.499998Local1.000000
96.499998 0.00 0.00Base

0.00
0.00
0.00 214,698.59

214,698.59

MORGAN STANLEY AND CO INC USD/OTH25 Sep 2015 CANCEL

-222,485.590 0.0096.499998Local1.000000
96.499998 0.00 0.00Base

0.00
0.00
0.00 -214,698.59

-214,698.59

MORGAN STANLEY AND CO INC USD/OTH23 Sep 2015

222,485.590 0.0096.499998Local1.000000
96.499998 0.00 0.00Base

0.00
0.00
0.00 214,698.59

214,698.59
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Broker NameTrd Date Stl Date
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MORGAN STANLEY AND CO INC USD/OTH23 Sep 2015 CANCEL

-222,485.590 0.0096.499998Local1.000000
96.499998 0.00 0.00Base

0.00
0.00
0.00 -214,698.59

-214,698.59

MORGAN STANLEY AND CO INC USD/OTH25 Sep 2015

224,719.100 0.0096.249998Local1.000000
96.249998 0.00 0.00Base

0.00
0.00
0.00 216,292.13

216,292.13

MORGAN STANLEY AND CO INC USD/OTH25 Sep 2015 CANCEL

-224,719.100 0.0096.249998Local1.000000
96.249998 0.00 0.00Base

0.00
0.00
0.00 -216,292.13

-216,292.13

MORGAN STANLEY AND CO INC USD/OTH25 Sep 2015

224,719.100 0.0096.499999Local1.000000
96.499999 0.00 0.00Base

0.00
0.00
0.00 216,853.93

216,853.93

MORGAN STANLEY AND CO INC USD/OTH25 Sep 2015 CANCEL

-224,719.100 0.0096.499999Local1.000000
96.499999 0.00 0.00Base

0.00
0.00
0.00 -216,853.93

-216,853.93

MORGAN STANLEY AND CO INC USD/OTH23 Sep 2015

222,485.590 0.0096.249999Local1.000000
96.249999 0.00 0.00Base

0.00
0.00
0.00 214,142.38

214,142.38

MORGAN STANLEY AND CO INC USD/OTH23 Sep 2015 CANCEL

-222,485.590 0.0096.249999Local1.000000
96.249999 0.00 0.00Base

0.00
0.00
0.00 -214,142.38

-214,142.38

MORGAN STANLEY AND CO INC USD/OTH23 Sep 2015

224,719.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 224,719.10

224,719.10

MORGAN STANLEY AND CO INC USD/OTH23 Sep 2015 CANCEL

-222,485.590 0.0096.249999Local1.000000
96.249999 0.00 0.00Base

0.00
0.00
0.00 -214,142.38

-214,142.38

MORGAN STANLEY AND CO INC USD/OTH25 Sep 2015 20 Oct 2015
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224,719.100 0.0096.499999Local1.000000
96.499999 0.00 0.00Base

0.00
0.00
0.00 216,853.93

216,853.93

MORGAN STANLEY AND CO INC USD/OTH25 Sep 2015 20 Oct 2015

460,674.160 0.0096.750000Local1.000000
96.750000 0.00 0.00Base

0.00
0.00
0.00 445,702.25

445,702.25

MORGAN STANLEY AND CO INC USD/OTH24 Sep 2015 20 Oct 2015

89,887.640 0.0096.499997Local1.000000
96.499997 0.00 0.00Base

0.00
0.00
0.00 86,741.57

86,741.57

MORGAN STANLEY AND CO INC USD/OTH23 Sep 2015 20 Oct 2015

222,485.590 0.0096.249999Local1.000000
96.249999 0.00 0.00Base

0.00
0.00
0.00 214,142.38

214,142.38
04649VAG5 Total

0.00 0.000.00 8,426.970.000 Local

0.00 0.00 0.00 8,426.97Base

MORGAN STANLEY AND CO INC USD/OTH04649VAM2 ASURION LLC 23 Sep 20151%   03 Mar 2021 CANCEL

-375,000.000 0.0089.500000Local1.000000
89.500000 0.00 0.00Base

0.00
0.00
0.00 -335,625.00

-335,625.00

MORGAN STANLEY AND CO INC USD/OTH23 Sep 2015 CANCEL

-1,125,000.000 0.0089.750000Local1.000000
89.750000 0.00 0.00Base

0.00
0.00
0.00 -1,009,687.50

-1,009,687.50

MORGAN STANLEY AND CO INC USD/OTH23 Sep 2015 21 Oct 2015

1,125,000.000 0.0089.750000Local1.000000
89.750000 0.00 0.00Base

0.00
0.00
0.00 1,009,687.50

1,009,687.50

MORGAN STANLEY AND CO INC USD/OTH23 Sep 2015 03 Nov 2015

375,000.000 0.0089.500000Local1.000000
89.500000 0.00 0.00Base

0.00
0.00
0.00 335,625.00

335,625.00
04649VAM2 Total

0.00 0.000.00 0.000.000 Local
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0.00 0.00 0.00 0.00Base

GOLDMAN SACHS + CO USD/OTH12635MAB5 CPI CARD GROUP   COLORADO INC. 14 Oct 20151%   17 Aug 2022

750,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 750,000.00

750,000.00

GOLDMAN SACHS + CO USD/OTH14 Oct 2015 CANCEL

-750,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -750,000.00

-750,000.00

GOLDMAN SACHS + CO USD/OTH14 Oct 2015

556,034.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 556,034.48

556,034.48

GOLDMAN SACHS + CO USD/OTH14 Oct 2015 CANCEL

-556,034.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -556,034.48

-556,034.48

GOLDMAN SACHS + CO USD/OTH14 Oct 2015 09 Nov 2015

556,034.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 556,034.48

556,034.48

BANK OF NOVA SCOTIA, NEW YORK AGENC USD/OTH24 Nov 2015

520,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 520,000.00

520,000.00

BANK OF NOVA SCOTIA, NEW YORK AGENC USD/OTH24 Nov 2015 CANCEL

-520,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -520,000.00

-520,000.00

BANK OF NOVA SCOTIA, NEW YORK AGENC USD/OTH24 Nov 2015

503,875.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 503,875.97

503,875.97

BANK OF NOVA SCOTIA, NEW YORK AGENC USD/OTH24 Nov 2015 CANCEL

-503,875.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -503,875.97

-503,875.97
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BANK OF NOVA SCOTIA, NEW YORK AGENC USD/OTH24 Nov 2015 24 Dec 2015

503,875.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 503,875.97

503,875.97
12635MAB5 Total

0.00 0.000.00 1,059,910.451,059,910.450 Local

0.00 0.00 0.00 1,059,910.45Base

GOLDMAN SACHS + CO USD/OTH12670NAB9 CAMPING WORLD  INC 14 Dec 20151%   20 Feb 2020

500,000.000 0.0098.500000Local1.000000
98.500000 0.00 0.00Base

0.00
0.00
0.00 492,500.00

492,500.00

GOLDMAN SACHS + CO USD/OTH14 Dec 2015 CANCEL

-500,000.000 0.0098.500000Local1.000000
98.500000 0.00 0.00Base

0.00
0.00
0.00 -492,500.00

-492,500.00

GOLDMAN SACHS + CO USD/OTH14 Dec 2015 OPEN

493,333.330 0.0098.499999Local1.000000
98.499999 0.00 0.00Base

0.00
0.00
0.00 485,933.33

485,933.33
12670NAB9 Total

0.00 0.000.00 485,933.33493,333.330 Local

0.00 0.00 0.00 485,933.33Base

BANK OF AMERICA N.A. USD/OTH24702NAD2 DELL INTL LLC 13 Oct 20151%   29 Oct 2018

243,972.210 0.0099.874998Local1.000000
99.874998 0.00 0.00Base

0.00
0.00
0.00 243,667.24

243,667.24

BANK OF AMERICA N.A. USD/OTH13 Oct 2015 CANCEL

-243,972.210 0.0099.874998Local1.000000
99.874998 0.00 0.00Base

0.00
0.00
0.00 -243,667.24

-243,667.24
24702NAD2 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base
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JP MORGAN CHASE BANK USD/OTH24702NAE0 DELL INC. 19 Oct 20151%   29 Apr 2020

300,000.000 0.001,000.000000Local1.000000
1,000.000000 0.00 0.00Base

0.00
0.00
0.00 3,000,000.00

3,000,000.00

JP MORGAN CHASE BANK USD/OTH19 Oct 2015 CANCEL

-300,000.000 0.001,000.000000Local1.000000
1,000.000000 0.00 0.00Base

0.00
0.00
0.00 -3,000,000.00

-3,000,000.00

JP MORGAN CHASE BANK USD/OTH19 Oct 2015

3,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,000,000.00

3,000,000.00

JP MORGAN CHASE BANK USD/OTH19 Oct 2015 CANCEL

-3,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -3,000,000.00

-3,000,000.00

JP MORGAN CHASE BANK USD/OTH19 Oct 2015 02 Nov 2015

2,992,481.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,992,481.20

2,992,481.20
24702NAE0 Total

0.00 0.000.00 2,992,481.202,992,481.200 Local

0.00 0.00 0.00 2,992,481.20Base

DEUTSCHE BANK SECURITIES USD/OTH43289DAC7 HILTON WORLDWIDE FIN LLC 20 Oct 20151%   26 Oct 2020

2,000,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 2,010,000.00

2,010,000.00

DEUTSCHE BANK SECURITIES USD/OTH20 Oct 2015 CANCEL

-2,000,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 -2,010,000.00

-2,010,000.00

DEUTSCHE BANK SECURITIES USD/OTH20 Oct 2015

1,953,757.230 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 1,963,526.02

1,963,526.02

DEUTSCHE BANK SECURITIES USD/OTH20 Oct 2015 CANCEL
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-1,953,757.230 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 -1,963,526.02

-1,963,526.02

DEUTSCHE BANK SECURITIES USD/OTH20 Oct 2015 28 Oct 2015

1,953,757.230 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 1,963,526.02

1,963,526.02
43289DAC7 Total

0.00 0.000.00 1,963,526.021,953,757.230 Local

0.00 0.00 0.00 1,963,526.02Base

BANK OF AMERICA N.A. USD/OTH55301HAM4 MGM MIRAGE 20 Oct 20151%   20 Dec 2017

1,250,000.000 0.0098.750000Local1.000000
98.750000 0.00 0.00Base

0.00
0.00
0.00 1,234,375.00

1,234,375.00

BANK OF AMERICA N.A. USD/OTH20 Oct 2015 CANCEL

-1,250,000.000 0.0098.750000Local1.000000
98.750000 0.00 0.00Base

0.00
0.00
0.00 -1,234,375.00

-1,234,375.00

BANK OF AMERICA N.A. USD/OTH20 Oct 2015

1,250,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 1,240,625.00

1,240,625.00

BANK OF AMERICA N.A. USD/OTH20 Oct 2015 CANCEL

-1,250,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 -1,240,625.00

-1,240,625.00

BANK OF AMERICA N.A. USD/OTH20 Oct 2015 09 Nov 2015

1,250,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 1,240,625.00

1,240,625.00
55301HAM4 Total

0.00 0.000.00 1,240,625.001,250,000.000 Local

0.00 0.00 0.00 1,240,625.00Base

BANK OF AMERICA N.A. USD/OTH55301HAN2 MGM MIRAGE 20 Oct 20151%   20 Dec 2019

1,250,000.000 0.0098.750000Local1.000000 0.00 0.00 1,234,375.00
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Base Currency: USD - US DOLLAR

October 1, 2015
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Commissions
Asset ID Security Name/Description
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

98.750000 0.00 0.00Base 0.00 1,234,375.00

BANK OF AMERICA N.A. USD/OTH20 Oct 2015 CANCEL

-1,250,000.000 0.0098.750000Local1.000000
98.750000 0.00 0.00Base

0.00
0.00
0.00 -1,234,375.00

-1,234,375.00

BANK OF AMERICA N.A. USD/OTH20 Oct 2015

1,250,000.000 0.0098.750000Local1.000000
98.750000 0.00 0.00Base

0.00
0.00
0.00 1,234,375.00

1,234,375.00

BANK OF AMERICA N.A. USD/OTH20 Oct 2015 CANCEL

-1,250,000.000 0.0098.750000Local1.000000
98.750000 0.00 0.00Base

0.00
0.00
0.00 -1,234,375.00

-1,234,375.00

BANK OF AMERICA N.A. USD/OTH20 Oct 2015

1,250,000.000 0.0098.750000Local1.000000
98.750000 0.00 0.00Base

0.00
0.00
0.00 1,234,375.00

1,234,375.00

BANK OF AMERICA N.A. USD/OTH20 Oct 2015 CANCEL

-1,250,000.000 0.0098.750000Local1.000000
98.750000 0.00 0.00Base

0.00
0.00
0.00 -1,234,375.00

-1,234,375.00

BANK OF AMERICA N.A. USD/OTH20 Oct 2015 12 Nov 2015

1,250,000.000 0.0098.750000Local1.000000
98.750000 0.00 0.00Base

0.00
0.00
0.00 1,234,375.00

1,234,375.00
55301HAN2 Total

0.00 0.000.00 1,234,375.001,250,000.000 Local

0.00 0.00 0.00 1,234,375.00Base

JP MORGAN CHASE BANK USD/OTH57665VAC1 MATCH GROUP INC 06 Nov 20151%   16 Nov 2022

2,031,250.000 0.0098.500000Local1.000000
98.500000 0.00 0.00Base

0.00
0.00
0.00 2,000,781.25

2,000,781.25

JP MORGAN CHASE BANK USD/OTH06 Nov 2015 CANCEL

-2,031,250.000 0.0098.500000Local1.000000
98.500000 0.00 0.00Base

0.00
0.00
0.00 -2,000,781.25

-2,000,781.25
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

JP MORGAN CHASE BANK USD/OTH06 Nov 2015 24 Nov 2015

2,031,250.000 0.0098.500000Local1.000000
98.500000 0.00 0.00Base

0.00
0.00
0.00 2,000,781.25

2,000,781.25
57665VAC1 Total

0.00 0.000.00 2,000,781.252,031,250.000 Local

0.00 0.00 0.00 2,000,781.25Base

GOLDMAN SACHS + CO USD/OTH60038CAF0 MILLENNIUM HEALTH LLC 06 Aug 20151%   15 Apr 2021

498,737.370 0.0049.000000Local1.000000
49.000000 0.00 0.00Base

0.00
0.00
0.00 244,381.31

244,381.31

GOLDMAN SACHS + CO USD/OTH06 Aug 2015 CANCEL

-498,737.370 0.0049.000000Local1.000000
49.000000 0.00 0.00Base

0.00
0.00
0.00 -244,381.31

-244,381.31

GOLDMAN SACHS + CO USD/OTH06 Aug 2015

498,737.370 0.0049.000000Local1.000000
49.000000 0.00 0.00Base

0.00
0.00
0.00 244,381.31

244,381.31

GOLDMAN SACHS + CO USD/OTH06 Aug 2015 CANCEL

-498,737.370 0.0049.000000Local1.000000
49.000000 0.00 0.00Base

0.00
0.00
0.00 -244,381.31

-244,381.31

GOLDMAN SACHS + CO USD/OTH06 Aug 2015

500,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 500,000.00

500,000.00

GOLDMAN SACHS + CO USD/OTH06 Aug 2015 CANCEL

-500,000.000 0.0049.000000Local1.000000
49.000000 0.00 0.00Base

0.00
0.00
0.00 -245,000.00

-245,000.00
60038CAF0 Total

0.00 0.000.00 255,000.000.000 Local

0.00 0.00 0.00 255,000.00Base
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

KEYBANC CAPITAL MARKETS INC USD/OTH62933RAG7 NN INC. 02 Oct 20151%   19 Oct 2022

2,000,000.000 0.0098.000000Local1.000000
98.000000 0.00 0.00Base

0.00
0.00
0.00 1,960,000.00

1,960,000.00

KEYBANC CAPITAL MARKETS INC USD/OTH02 Oct 2015 CANCEL

-2,000,000.000 0.0098.000000Local1.000000
98.000000 0.00 0.00Base

0.00
0.00
0.00 -1,960,000.00

-1,960,000.00

KEYBANC CAPITAL MARKETS INC USD/OTH62933RAG7 NN INC. 02 Oct 20151%   19 Oct 2022 26 Oct 2015

2,000,000.000 0.0098.000000Local1.000000
98.000000 0.00 0.00Base

0.00
0.00
0.00 1,960,000.00

1,960,000.00
62933RAG7 Total

0.00 0.000.00 1,960,000.002,000,000.000 Local

0.00 0.00 0.00 1,960,000.00Base

RESTRUCTURING USD/OTH62943XAC1 NVA HLDGS INC 22 Oct 2015 71%   14 Aug 2021 29 Oct 2015

166,666.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 166,666.67

166,666.67

JP MORGAN CHASE BANK USD/OTH64072UAB8 NEPTUNE FINCO CORP. 25 Sep 20151%   09 Oct 2022 CANCEL

-1,000,000.000 0.0098.500000Local1.000000
98.500000 0.00 0.00Base

0.00
0.00
0.00 -985,000.00

-985,000.00

JP MORGAN CHASE BANK USD/OTH64072UAB8 NEPTUNE FINCO CORP. 25 Sep 20151%   09 Oct 2022 27 Oct 2015

1,000,000.000 0.0098.500000Local1.000000
98.500000 0.00 0.00Base

0.00
0.00
0.00 985,000.00

985,000.00

JP MORGAN CHASE BANK USD/OTH15 Dec 2015

800,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 798,000.00

798,000.00

JP MORGAN CHASE BANK USD/OTH15 Dec 2015 CANCEL

-800,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 -798,000.00

-798,000.00
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JP MORGAN CHASE BANK USD/OTH15 Dec 2015

800,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 798,000.00

798,000.00

JP MORGAN CHASE BANK USD/OTH16 Dec 2015

400,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 399,000.00

399,000.00

JP MORGAN CHASE BANK USD/OTH16 Dec 2015 CANCEL

-400,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 -399,000.00

-399,000.00

JP MORGAN CHASE BANK USD/OTH16 Dec 2015

400,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 399,000.00

399,000.00

JP MORGAN CHASE BANK USD/OTH21 Dec 2015

2,000,000.000 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 1,997,500.00

1,997,500.00

JP MORGAN CHASE BANK USD/OTH21 Dec 2015 CANCEL

-2,000,000.000 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 -1,997,500.00

-1,997,500.00

JP MORGAN CHASE BANK USD/OTH21 Dec 2015

800,000.000 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 799,000.00

799,000.00

JP MORGAN CHASE BANK USD/OTH21 Dec 2015 CANCEL

-800,000.000 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 -799,000.00

-799,000.00

JP MORGAN CHASE BANK USD/OTH21 Dec 2015

2,800,000.000 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 2,796,500.00

2,796,500.00
64072UAB8 Total
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0.00 0.000.00 3,993,500.004,000,000.000 Local

0.00 0.00 0.00 3,993,500.00Base

RESTRUCTURING USD/OTH64753UAB4 NEW MILLENNIUM HOLDCO INC 21 Dec 20151%   21 Dec 2020 21 Dec 2015

934,044.440 0.0092.500000Local1.000000
92.500000 0.00 0.00Base

0.00
0.00
0.00 863,991.11

863,991.11

BANK OF AMERICA N.A. USD/OTH72165NAR0 PILOT TRAVEL CTRS LLC   SYNDIC 23 Oct 20151%   03 Oct 2021

2,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,000,000.00

2,000,000.00

BANK OF AMERICA N.A. USD/OTH23 Oct 2015 CANCEL

-2,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -2,000,000.00

-2,000,000.00

BANK OF AMERICA N.A. USD/OTH23 Oct 2015

2,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,000,000.00

2,000,000.00

BANK OF AMERICA N.A. USD/OTH23 Oct 2015 CANCEL

-2,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -2,000,000.00

-2,000,000.00

BANK OF AMERICA N.A. USD/OTH23 Oct 2015

1,908,301.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,908,301.29

1,908,301.29

BANK OF AMERICA N.A. USD/OTH23 Oct 2015 CANCEL

-1,908,301.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,908,301.29

-1,908,301.29

BANK OF AMERICA N.A. USD/OTH23 Oct 2015

1,908,301.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,908,301.29

1,908,301.29

BANK OF AMERICA N.A. USD/OTH23 Oct 2015 CANCEL
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-1,908,301.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,908,301.29

-1,908,301.29
72165NAR0 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

BANK OF AMERICA N.A. USD/OTH72165NAU3 PILOT TRAVEL CENTERS LLC 23 Oct 20151%   01 Oct 2021

1,908,301.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,908,301.29

1,908,301.29

BANK OF AMERICA N.A. USD/OTH23 Oct 2015 CANCEL

-1,908,301.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,908,301.29

-1,908,301.29

BANK OF AMERICA N.A. USD/OTH23 Oct 2015 16 Nov 2015

1,908,301.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,908,301.29

1,908,301.29
72165NAU3 Total

0.00 0.000.00 1,908,301.291,908,301.290 Local

0.00 0.00 0.00 1,908,301.29Base

BARCLAYS CAPITAL INC, NEW YORK USD/OTH73744GAF9 POST HLDGS INC 08 Oct 20151%   02 Jun 2021

474,404.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 474,404.59

474,404.59

BARCLAYS CAPITAL INC, NEW YORK USD/OTH08 Oct 2015 CANCEL

-474,404.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -474,404.59

-474,404.59
73744GAF9 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH77927LAM3 ROUNDYS SUPERMARKETS INC 18 Nov 20151%   03 Mar 2021

322,580.650 0.0099.750000Local1.000000 0.00 0.00 321,774.20
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99.750000 0.00 0.00Base 0.00 321,774.20

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH18 Nov 2015 CANCEL

-322,580.650 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 -321,774.20

-321,774.20

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH18 Nov 2015

677,419.350 0.0099.749999Local1.000000
99.749999 0.00 0.00Base

0.00
0.00
0.00 675,725.80

675,725.80

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH18 Nov 2015 CANCEL

-677,419.350 0.0099.749999Local1.000000
99.749999 0.00 0.00Base

0.00
0.00
0.00 -675,725.80

-675,725.80

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH18 Nov 2015 08 Dec 2015

677,419.350 0.0099.749999Local1.000000
99.749999 0.00 0.00Base

0.00
0.00
0.00 675,725.80

675,725.80

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH08 Dec 2015

2,250,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 2,244,375.00

2,244,375.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH08 Dec 2015 CANCEL

-2,250,000.000 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 -2,244,375.00

-2,244,375.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH18 Nov 2015 09 Dec 2015

322,580.650 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 321,774.20

321,774.20
77927LAM3 Total

0.00 0.000.00 997,500.001,000,000.000 Local

0.00 0.00 0.00 997,500.00Base

BANK OF AMERICA N.A. USD/OTH80875AAJ0 SCIENTIFIC GAMES INTL INC 17 Sep 20151%   18 Oct 2020 CANCEL

-500,000.000 0.0099.625000Local1.000000
99.625000 0.00 0.00Base

0.00
0.00
0.00 -498,125.00

-498,125.00
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BANK OF AMERICA N.A. USD/OTH17 Sep 2015 07 Oct 2015

498,730.960 0.0099.625000Local1.000000
99.625000 0.00 0.00Base

0.00
0.00
0.00 496,860.72

496,860.72
80875AAJ0 Total

0.00 0.000.00 -1,264.28-1,269.040 Local

0.00 0.00 0.00 -1,264.28Base

BANK OF AMERICA N.A. USD/OTH83578BAH6 SOPHIA L.P. 18 Sep 20151%   30 Sep 2022 CANCEL

-800,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -796,000.00

-796,000.00

BANK OF AMERICA N.A. USD/OTH18 Sep 2015 02 Oct 2015

800,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 796,000.00

796,000.00
83578BAH6 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

BARCLAYS CAPITAL INC, NEW YORK USD/OTH855031AK6 STAPLES INC. 30 Apr 20151%   07 Apr 2021 OPEN

5,000,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 5,025,000.00

5,025,000.00

BARCLAYS CAPITAL INC, NEW YORK USD/OTH30 Apr 2015 CANCEL

-5,000,000.000 0.00100.500000Local1.000000
100.500000 0.00 0.00Base

0.00
0.00
0.00 -5,025,000.00

-5,025,000.00
855031AK6 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

DEUTSCHE BANK SECURITIES USD/OTH87265VAB4 T MOBILE USA INC. 03 Nov 20151%   09 Nov 2022

1,000,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 995,000.00

995,000.00
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DEUTSCHE BANK SECURITIES USD/OTH03 Nov 2015 CANCEL

-1,000,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -995,000.00

-995,000.00

DEUTSCHE BANK SECURITIES USD/OTH03 Nov 2015 12 Nov 2015

1,000,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 995,000.00

995,000.00
87265VAB4 Total

0.00 0.000.00 995,000.001,000,000.000 Local

0.00 0.00 0.00 995,000.00Base

JP MORGAN CHASE BANK USD/OTH927LNFII8 FULLBEAUTY BRANDS HOLD CORP. 15 Oct 20151%   14 Oct 2022

500,000.000 0.0093.000000Local1.000000
93.000000 0.00 0.00Base

0.00
0.00
0.00 465,000.00

465,000.00

JP MORGAN CHASE BANK USD/OTH15 Oct 2015 CANCEL

-500,000.000 0.0093.000000Local1.000000
93.000000 0.00 0.00Base

0.00
0.00
0.00 -465,000.00

-465,000.00

JP MORGAN CHASE BANK USD/OTH927LNFII8 FULLBEAUTY BRANDS HOLD CORP. 15 Oct 20151%   14 Oct 2022 30 Oct 2015

500,000.000 0.0093.000000Local1.000000
93.000000 0.00 0.00Base

0.00
0.00
0.00 465,000.00

465,000.00
927LNFII8 Total

0.00 0.000.00 465,000.00500,000.000 Local

0.00 0.00 0.00 465,000.00Base

JP MORGAN CHASE BANK USD/OTH927LQUII2 NUMERICABLE U.S. LLC 22 Oct 20151%   10 Feb 2023

1,000,000.000 0.0098.500000Local1.000000
98.500000 0.00 0.00Base

0.00
0.00
0.00 985,000.00

985,000.00

JP MORGAN CHASE BANK USD/OTH22 Oct 2015 CANCEL

-1,000,000.000 0.0098.500000Local1.000000
98.500000 0.00 0.00Base

0.00
0.00
0.00 -985,000.00

-985,000.00
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JP MORGAN CHASE BANK USD/OTH22 Oct 2015 23 Nov 2015

1,000,000.000 0.0098.500000Local1.000000
98.500000 0.00 0.00Base

0.00
0.00
0.00 985,000.00

985,000.00
927LQUII2 Total

0.00 0.000.00 985,000.001,000,000.000 Local

0.00 0.00 0.00 985,000.00Base

MORGAN STANLEY AND CO INC USD/OTH927MQRII7 LANNETT COMPANY INC. 20 Nov 20151%   27 Oct 2020

2,000,000.000 0.0092.500000Local1.000000
92.500000 0.00 0.00Base

0.00
0.00
0.00 1,850,000.00

1,850,000.00

MORGAN STANLEY AND CO INC USD/OTH20 Nov 2015 CANCEL

-2,000,000.000 0.0092.500000Local1.000000
92.500000 0.00 0.00Base

0.00
0.00
0.00 -1,850,000.00

-1,850,000.00

MORGAN STANLEY AND CO INC USD/OTH20 Nov 2015 09 Dec 2015

2,000,000.000 0.0092.500000Local1.000000
92.500000 0.00 0.00Base

0.00
0.00
0.00 1,850,000.00

1,850,000.00
927MQRII7 Total

0.00 0.000.00 1,850,000.002,000,000.000 Local

0.00 0.00 0.00 1,850,000.00Base

JP MORGAN CHASE BANK USD/OTH927MQVII8 MILLENNIUM HEALTH LLC 09 Nov 20151%   11 Jan 2016

63,610.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 63,610.26

63,610.26

JP MORGAN CHASE BANK USD/OTH09 Nov 2015 CANCEL

-63,610.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -63,610.26

-63,610.26

JP MORGAN CHASE BANK USD/OTH09 Nov 2015

63,610.260 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
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MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

JP MORGAN CHASE BANK USD/OTH09 Nov 2015 CANCEL

-63,610.260 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

JP MORGAN CHASE BANK USD/OTH09 Nov 2015 09 Nov 2015

63,610.260 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

JP MORGAN CHASE BANK USD/OTH09 Nov 2015

63,610.260 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

JP MORGAN CHASE BANK USD/OTH09 Nov 2015 CANCEL

-63,610.260 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

JP MORGAN CHASE BANK USD/OTH09 Nov 2015

63,610.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 63,610.26

63,610.26

JP MORGAN CHASE BANK USD/OTH09 Nov 2015 CANCEL

-63,610.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -63,610.26

-63,610.26
927MQVII8 Total

0.00 0.000.00 0.0063,610.260 Local

0.00 0.00 0.00 0.00Base

BANK OF AMERICA N.A. USD/OTH927MSRII5 AVAGO TECHNOLOGIES CAYMAN LTD. 13 Nov 20151%   06 Nov 2022 OPEN

4,387,096.770 0.0098.999999Local1.000000
98.999999 0.00 0.00Base

0.00
0.00
0.00 4,343,225.80

4,343,225.80

BANK OF AMERICA N.A. USD/OTH13 Nov 2015

2,632,258.060 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 2,605,935.48

2,605,935.48

BANK OF AMERICA N.A. USD/OTH13 Nov 2015 CANCEL
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MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

-2,632,258.060 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 -2,605,935.48

-2,605,935.48

BANK OF AMERICA N.A. USD/OTH13 Nov 2015

4,387,096.770 0.0098.999999Local1.000000
98.999999 0.00 0.00Base

0.00
0.00
0.00 4,343,225.80

4,343,225.80

BANK OF AMERICA N.A. USD/OTH13 Nov 2015 CANCEL

-4,387,096.770 0.0098.999999Local1.000000
98.999999 0.00 0.00Base

0.00
0.00
0.00 -4,343,225.80

-4,343,225.80
927MSRII5 Total

0.00 0.000.00 4,343,225.804,387,096.770 Local

0.00 0.00 0.00 4,343,225.80Base

MORGAN STANLEY AND CO INC USD/OTH976NPCII9 CHELSEA PETROLEUM PRODUCTS 22 Jul 20151%   22 Oct 2022

1,800,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 1,791,000.00

1,791,000.00

MORGAN STANLEY AND CO INC USD/OTH22 Jul 2015 CANCEL

-1,800,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -1,791,000.00

-1,791,000.00

MORGAN STANLEY AND CO INC USD/OTH22 Jul 2015 04 Nov 2015

1,800,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 1,791,000.00

1,791,000.00

MORGAN STANLEY AND CO INC USD/OTH03 Aug 2015 09 Dec 2015

200,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000.00

200,000.00

MORGAN STANLEY AND CO INC USD/OTH22 Jul 2015 CANCEL

-1,800,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -1,791,000.00

-1,791,000.00

MORGAN STANLEY AND CO INC USD/OTH03 Aug 2015 CANCEL

-200,000.000 0.00100.000000Local1.000000 0.00 0.00 -200,000.00
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 -200,000.00
976NPCII9 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

BARCLAYS CAPITAL INC USD/OTH976QBCII7 ANCESTRY COM INC 17 Sep 20151%   17 Aug 2022 CANCEL

-1,750,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 -1,752,187.50

-1,752,187.50

BARCLAYS CAPITAL INC USD/OTH17 Sep 2015 13 Nov 2015

1,750,000.000 0.00100.125000Local1.000000
100.125000 0.00 0.00Base

0.00
0.00
0.00 1,752,187.50

1,752,187.50
976QBCII7 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

CREDIT SUISSE FIRST BOSTON (NY) USD/OTH976SZKII9 SIRIUS COMPUTER SOLUTIONS INC. 14 Oct 20151%   30 Oct 2022

3,000,000.000 0.0098.000000Local1.000000
98.000000 0.00 0.00Base

0.00
0.00
0.00 2,940,000.00

2,940,000.00

CREDIT SUISSE FIRST BOSTON (NY) USD/OTH14 Oct 2015 CANCEL

-3,000,000.000 0.0098.000000Local1.000000
98.000000 0.00 0.00Base

0.00
0.00
0.00 -2,940,000.00

-2,940,000.00

CREDIT SUISSE FIRST BOSTON (NY) USD/OTH14 Oct 2015 04 Nov 2015

3,000,000.000 0.0098.000000Local1.000000
98.000000 0.00 0.00Base

0.00
0.00
0.00 2,940,000.00

2,940,000.00
976SZKII9 Total

0.00 0.000.00 2,940,000.003,000,000.000 Local

0.00 0.00 0.00 2,940,000.00Base

BARCLAYS CAPITAL INC, NEW YORK USD/OTH976SZPII8 B AND G FOODS INC. 26 Oct 20151%   02 Nov 2022

2,000,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 2,007,500.00

2,007,500.00
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Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BARCLAYS CAPITAL INC, NEW YORK USD/OTH26 Oct 2015 CANCEL

-2,000,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 -2,007,500.00

-2,007,500.00

BARCLAYS CAPITAL INC, NEW YORK USD/OTH26 Oct 2015 23 Nov 2015

2,000,000.000 0.00100.375000Local1.000000
100.375000 0.00 0.00Base

0.00
0.00
0.00 2,007,500.00

2,007,500.00
976SZPII8 Total

0.00 0.000.00 2,007,500.002,000,000.000 Local

0.00 0.00 0.00 2,007,500.00Base

BANK OF AMERICA N.A. USD/OTH976TJFII6 GALLERIA CO. 22 Oct 20151%   22 Oct 2022 OPEN

2,322,222.230 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 2,310,611.12

2,310,611.12

ROYAL BANK OF CANADA - MONTREAL USD/OTH976TWDII6 COMPUTER SCIENCES GOV SERVICES 29 Oct 20151%   28 Nov 2022

2,000,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 1,990,000.00

1,990,000.00

ROYAL BANK OF CANADA - MONTREAL USD/OTH29 Oct 2015 CANCEL

-2,000,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -1,990,000.00

-1,990,000.00

ROYAL BANK OF CANADA - MONTREAL USD/OTH29 Oct 2015

2,000,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 1,990,000.00

1,990,000.00

ROYAL BANK OF CANADA - MONTREAL USD/OTH29 Oct 2015 CANCEL

-2,000,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -1,990,000.00

-1,990,000.00

ROYAL BANK OF CANADA - MONTREAL USD/OTH976TWDII6 COMPUTER SCIENCES GOV SERVICES 29 Oct 20151%   28 Nov 2022 15 Dec 2015

2,000,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 1,990,000.00

1,990,000.00
976TWDII6 Total
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 1,990,000.002,000,000.000 Local

0.00 0.00 0.00 1,990,000.00Base

BANK OF AMERICA N.A. USD/OTH976ULTII0 AMERICAN COMMERCIAL LINES LLC 06 Nov 20151%   12 Nov 2020

1,781,250.000 0.0095.000000Local1.000000
95.000000 0.00 0.00Base

0.00
0.00
0.00 1,692,187.50

1,692,187.50

BANK OF AMERICA N.A. USD/OTH06 Nov 2015 CANCEL

-1,781,250.000 0.0095.000000Local1.000000
95.000000 0.00 0.00Base

0.00
0.00
0.00 -1,692,187.50

-1,692,187.50

BANK OF AMERICA N.A. USD/OTH06 Nov 2015 16 Nov 2015

1,781,250.000 0.0095.000000Local1.000000
95.000000 0.00 0.00Base

0.00
0.00
0.00 1,692,187.50

1,692,187.50
976ULTII0 Total

0.00 0.000.00 1,692,187.501,781,250.000 Local

0.00 0.00 0.00 1,692,187.50Base

MORGAN STANLEY AND CO INC USD/OTH976UTXII3 CALPINE CORPORATION 12 Nov 20151%   13 Jan 2023

857,142.860 0.0098.999999Local1.000000
98.999999 0.00 0.00Base

0.00
0.00
0.00 848,571.43

848,571.43

MORGAN STANLEY AND CO INC USD/OTH12 Nov 2015 CANCEL

-857,142.860 0.0098.999999Local1.000000
98.999999 0.00 0.00Base

0.00
0.00
0.00 -848,571.43

-848,571.43

MORGAN STANLEY AND CO INC USD/OTH12 Nov 2015 21 Dec 2015

857,142.860 0.0098.999999Local1.000000
98.999999 0.00 0.00Base

0.00
0.00
0.00 848,571.43

848,571.43
976UTXII3 Total

0.00 0.000.00 848,571.43857,142.860 Local

0.00 0.00 0.00 848,571.43Base
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October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.0046,628,369.120 Local
0.00Base

0.00
0.00

0.00
0.00

46,198,740.31
46,198,740.31

US DOLLAR Total

FIXED INCOME  Total
46,628,369.120

Base 0.00 0.00 0.00 46,198,740.31

126,789,200.810.000.000.00

127,109,683.110

PURCHASE Total

Base
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Oct 20150.154% 31 Dec 2030 21 Oct 2015

STIF FUND

1,401,046.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,401,046.07

1,401,046.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Oct 20150.159% 31 Dec 2030 23 Oct 2015

STIF FUND

149,589.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 149,589.17

149,589.17

STATE STREET BANK AND TRUST USD/CSW26 Oct 201531 Dec 2030 26 Oct 2015

STIF FUND

373,754.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 373,754.97

373,754.97

STATE STREET BANK AND TRUST USD/CSW05 Nov 201531 Dec 2030 05 Nov 2015

STIF FUND

2,583,367.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,583,367.68

2,583,367.68

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Nov 20150.155% 31 Dec 2030 10 Nov 2015

STIF FUND

1,772,913.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,772,913.78

1,772,913.78

STATE STREET BANK AND TRUST USD/CSW13 Nov 201531 Dec 2030 13 Nov 2015

STIF FUND

2,214,624.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,214,624.61

2,214,624.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Nov 20150.174% 31 Dec 2030 16 Nov 2015

STIF FUND

1,690,258.680 0.00100.000000Local1.000000 0.00 0.00 1,690,258.68
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 1,690,258.68

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Nov 20150.176% 31 Dec 2030 17 Nov 2015

STIF FUND

3,519,750.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,519,750.35

3,519,750.35

STATE STREET BANK AND TRUST USD/CSW23 Nov 201531 Dec 2030 23 Nov 2015

STIF FUND

1,978,507.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,978,507.42

1,978,507.42

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Nov 20150.170% 31 Dec 2030 24 Nov 2015

STIF FUND

2,245,806.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,245,806.88

2,245,806.88

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Dec 20150.170% 31 Dec 2030 09 Dec 2015

STIF FUND

668,442.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 668,442.18

668,442.18

STATE STREET BANK AND TRUST USD/CSW10 Dec 201531 Dec 2030 10 Dec 2015

STIF FUND

2,368,836.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,368,836.77

2,368,836.77

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Dec 20150.182% 31 Dec 2030 16 Dec 2015

STIF FUND

657,760.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 657,760.04

657,760.04

STATE STREET BANK AND TRUST USD/CSW22 Dec 201531 Dec 2030 22 Dec 2015

STIF FUND

567,381.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 567,381.06

567,381.06
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW24 Dec 201531 Dec 2030 24 Dec 2015

STIF FUND

439,903.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 439,903.93

439,903.93
86199E9B7 Total

0.00 0.000.00 22,631,943.5922,631,943.590 Local

0.00 0.00 0.00 22,631,943.59Base

0.0022,631,943.590 Local
0.00Base

0.00
0.00

0.00
0.00

22,631,943.59
22,631,943.59

US DOLLAR Total

CASH EQUIVALENTS  Total
22,631,943.590

Base 0.00 0.00 0.00 22,631,943.59

FIXED INCOME
US DOLLAR

PAYDOWN USD/OTH00076VAG5 ABG INTERMEDIATE HLDGS 2 LLC 31 Dec 2015 51%   27 May 2021 OPEN

5,550.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,550.45

5,550.45

PAYDOWN USD/OTH00170GAK4 AM GEN HLDGS LLC 31 Dec 2015 51%   22 Mar 2018 OPEN

2,073.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,073.20

2,073.20

PAYDOWN USD/OTH00185NAC0 AP GAMING I LLC 31 Dec 2015 51%   21 Dec 2020 OPEN

5,063.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,063.29

5,063.29

PAYDOWN USD/OTH00350FAE2 ABILITY NETWORK INC 31 Dec 20151%   16 May 2021 31 Dec 2015

3,750.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,750.00

3,750.00
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PAYDOWN USD/OTH00506XAE6 ACTIVE NETWORK INC. THE 31 Dec 20151%   13 Nov 2020 31 Dec 2015

6,294.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,294.77

6,294.77

PAYDOWN USD/OTH00828KAF2 AFFINION GROUP INC 31 Dec 2015 51%   30 Apr 2018 OPEN

3,750.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,750.00

3,750.00

PAYDOWN USD/OTH01310TAH2 ALBERTSONS LLC 31 Dec 2015 51%   25 Aug 2021 OPEN

530.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 530.91

530.91

PAYDOWN USD/OTH02254GAC7 ALVOGEN PHARMA US INC. 23 Nov 2015 21%   02 Apr 2022 25 Nov 2015

3,333.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,333.16

3,333.16

PAYDOWN USD/OTH31 Dec 2015 5OPEN

25,621.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,621.18

25,621.18
02254GAC7 Total

0.00 0.000.00 28,954.3428,954.340 Local

0.00 0.00 0.00 28,954.34Base

PAYDOWN USD/OTH02878CAM0 AMERICAN PACIFIC CORP 14 Dec 2015 11%   27 Feb 2019 15 Dec 2015

1,231,250.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,231,250.00

1,231,250.00

PAYDOWN USD/OTH03967BAG5 ARCTIC GLACIER U S A INC 31 Dec 2015 51%   10 May 2019 OPEN

5,007.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,007.17

5,007.17

PAYDOWN USD/OTH04225YAB2 ARMOR HLDG II LLC 30 Dec 2015 11%   26 Jun 2020 31 Dec 2015

3,738.500 0.00100.000000Local1.000000 0.00 0.00 3,738.50
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Base Currency: USD - US DOLLAR

October 1, 2015
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Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 3,738.50

PAYDOWN USD/OTH04287YAF8 ARSLOANE ACQUISITION LLC 31 Dec 2015 51%   07 Jul 2020 OPEN

9,375.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,375.00

9,375.00

PAYDOWN USD/OTH04622BAE5 ASSUREDPARTNERS CAP INC 23 Oct 20151%   02 Apr 2022 23 Oct 2015

997,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 997,500.00

997,500.00

PAYDOWN USD/OTH04649VAG5 ASURION LLC 30 Oct 20151%   24 May 2019 30 Oct 2015

37,237.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 37,237.55

37,237.55

PAYDOWN USD/OTH04649VAH3 ASURION LLC 31 Dec 2015 51%   08 Jul 2020 OPEN

2,512.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,512.56

2,512.56

PAYDOWN USD/OTH04649VAN0 ASURION LLC 30 Sep 20151%   04 Aug 2022

7,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,500.00

7,500.00

PAYDOWN USD/OTH30 Sep 2015 CANCEL

-7,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -7,500.00

-7,500.00

PAYDOWN USD/OTH31 Dec 2015 5OPEN

7,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,500.00

7,500.00
04649VAN0 Total

0.00 0.000.00 7,500.007,500.000 Local

0.00 0.00 0.00 7,500.00Base

PAYDOWN USD/OTH05349UAT9 AVAYA INC. 31 Dec 2015 51%   29 May 2020 OPEN

8,884.750 0.00100.000000Local1.000000 0.00 0.00 8,884.75
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100.000000 0.00 0.00Base 0.00 8,884.75

PAYDOWN USD/OTH05578NAD2 BMC SOFTWARE FIN INC 31 Dec 2015 51%   10 Sep 2020 OPEN

7,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,500.00

7,500.00

PAYDOWN USD/OTH05604XAK2 BWAY HLDG CO 31 Dec 20151%   14 Aug 2020 31 Dec 2015

8,753.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,753.13

8,753.13

PAYDOWN USD/OTH12543KAM6 CHS / COMMUNITY HEALTH SYS INC 31 Dec 2015 51%   31 Dec 2019 OPEN

3,503.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,503.42

3,503.42

PAYDOWN USD/OTH12543KAN4 CHS / COMMUNITY HEALTH SYS INC 31 Dec 2015 51%   27 Jan 2021 OPEN

6,446.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,446.20

6,446.20

PAYDOWN USD/OTH12635MAB5 CPI CARD GROUP   COLORADO INC. 16 Oct 20151%   17 Aug 2022

193,965.520 0.00101.546666Local1.000000
101.546666 0.00 0.00Base

0.00
0.00
0.00 196,965.52

196,965.52

PAYDOWN USD/OTH16 Oct 2015 CANCEL

-193,965.520 0.00101.546666Local1.000000
101.546666 0.00 0.00Base

0.00
0.00
0.00 -196,965.52

-196,965.52

PAYDOWN USD/OTH14 Dec 2015

33,365.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33,365.41

33,365.41

PAYDOWN USD/OTH14 Dec 2015 CANCEL

-33,365.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -33,365.41

-33,365.41

PAYDOWN USD/OTH14 Dec 2015 14 Dec 2015

17,241.380 0.00100.000000Local1.000000 0.00 0.00 17,241.38
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100.000000 0.00 0.00Base 0.00 17,241.38
12635MAB5 Total

0.00 0.000.00 17,241.3817,241.380 Local

0.00 0.00 0.00 17,241.38Base

PAYDOWN USD/OTH12670NAB9 CAMPING WORLD  INC 31 Dec 20151%   20 Feb 2020

21,934.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,934.71

21,934.71

PAYDOWN USD/OTH31 Dec 2015 CANCEL

-21,934.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -21,934.71

-21,934.71

PAYDOWN USD/OTH31 Dec 2015 5OPEN

21,934.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,934.71

21,934.71
12670NAB9 Total

0.00 0.000.00 21,934.7121,934.710 Local

0.00 0.00 0.00 21,934.71Base

CREDIT SUISSE FIRST BOSTON USD/OTH12768GAB7 CAESARS ENTMT RESORT PPTYS LLC 19 Oct 20151%   11 Oct 2020

1,000,000.000 0.0092.875000Local1.000000
92.875000 0.00 0.00Base

0.00
0.00
0.00 928,750.00

928,750.00

CREDIT SUISSE FIRST BOSTON USD/OTH19 Oct 2015 CANCEL

-1,000,000.000 0.0092.875000Local1.000000
92.875000 0.00 0.00Base

0.00
0.00
0.00 -928,750.00

-928,750.00

CREDIT SUISSE FIRST BOSTON USD/OTH19 Oct 2015 30 Oct 2015

1,000,000.000 0.0092.875000Local1.000000
92.875000 0.00 0.00Base

0.00
0.00
0.00 928,750.00

928,750.00

PAYDOWN USD/OTH31 Dec 2015 5OPEN

4,955.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,955.47

4,955.47
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12768GAB7 Total

0.00 0.000.00 933,705.471,004,955.470 Local

0.00 0.00 0.00 933,705.47Base

DEUTSCHE BANK SECURITIES USD/OTH13134NAE1 CALPINE CONSTR FIN CO LP 17 Sep 20151%   31 Jan 2022 CANCEL

-992,408.380 0.0098.249999Local1.000000
98.249999 0.00 0.00Base

0.00
0.00
0.00 -975,041.23

-975,041.23

DEUTSCHE BANK SECURITIES USD/OTH17 Sep 2015 127 Oct 2015

992,408.380 0.0098.249999Local1.000000
98.249999 0.00 0.00Base

0.00
0.00
0.00 975,041.23

975,041.23
13134NAE1 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

PAYDOWN USD/OTH16282FAC5 CHECKOUT HLDG CORP 31 Dec 2015 61%   04 Apr 2021 OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/OTH17121HAD2 CHRYSLER GROUP LLC 31 Dec 2015 51%   24 May 2017 OPEN

7,653.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,653.11

7,653.11

PAYDOWN USD/OTH17121HAF7 CHRYSLER GROUP LLC 30 Sep 20151%   31 Dec 2018

4,384.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,384.42

4,384.42

PAYDOWN USD/OTH30 Sep 2015 CANCEL

-4,384.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -4,384.42

-4,384.42

PAYDOWN USD/OTH31 Dec 2015 5OPEN

4,384.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,384.43

4,384.43
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17121HAF7 Total

0.00 0.000.00 4,384.434,384.430 Local

0.00 0.00 0.00 4,384.43Base

PAYDOWN USD/OTH17187MAJ9 CINCINNATI BELL INC 31 Dec 2015 51%   10 Sep 2020 OPEN

7,187.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,187.50

7,187.50

PAYDOWN USD/OTH181593AJ3 CLARKE AMERN CORP 31 Dec 2015 51%   04 Aug 2019 OPEN

18,829.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 18,829.11

18,829.11

BANK OF AMERICA N.A. USD/OTH20162VAE3 COMMERCIAL BARGE LINE CO 08 Oct 20151%   22 Mar 2020

1,500,000.000 0.00101.000000Local1.000000
101.000000 0.00 0.00Base

0.00
0.00
0.00 1,515,000.00

1,515,000.00

BANK OF AMERICA N.A. USD/OTH08 Oct 2015 CANCEL

-1,500,000.000 0.00101.000000Local1.000000
101.000000 0.00 0.00Base

0.00
0.00
0.00 -1,515,000.00

-1,515,000.00

BANK OF AMERICA N.A. USD/OTH08 Oct 2015 16 Oct 2015

1,500,000.000 0.00101.000000Local1.000000
101.000000 0.00 0.00Base

0.00
0.00
0.00 1,515,000.00

1,515,000.00
20162VAE3 Total

0.00 0.000.00 1,515,000.001,500,000.000 Local

0.00 0.00 0.00 1,515,000.00Base

PAYDOWN USD/OTH20341UAC3 COMMUNICATIONS SALES + LEASING 31 Dec 2015 51%   24 Oct 2022 OPEN

7,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,500.00

7,500.00

PAYDOWN USD/OTH20563WAB2 COMPUWARE CORPORATION 31 Dec 2015 191%   15 Dec 2019 OPEN

12,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,500.00

12,500.00
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PAYDOWN USD/OTH20903EAU9 CONSOLIDATED COMMUNICATIONS  I 30 Sep 20151%   23 Dec 2020

5,037.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,037.78

5,037.78

PAYDOWN USD/OTH30 Sep 2015 CANCEL

-5,037.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -5,037.78

-5,037.78

PAYDOWN USD/OTH31 Dec 2015 5OPEN

5,037.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,037.80

5,037.80
20903EAU9 Total

0.00 0.000.00 5,037.805,037.800 Local

0.00 0.00 0.00 5,037.80Base

PAYDOWN USD/OTH210797AK2 UNITED AIRLINES INC 31 Dec 2015 51%   15 Sep 2021 OPEN

1,205,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,205,000.00

1,205,000.00

PAYDOWN USD/OTH21248PAE2 CONVERGEONE HLDGS CORP 31 Dec 2015 51%   17 Jun 2020 OPEN

2,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,500.00

2,500.00

PAYDOWN USD/OTH22526WAF5 CREATIVE ARTISTS AGENCY LLC 31 Dec 2015 51%   17 Dec 2021 OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/OTH22739PAC0 CROSBY US ACQUISITION CORP 31 Dec 20151%   23 Nov 2020 31 Dec 2015

2,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,500.00

2,500.00

PAYDOWN USD/OTH22869EAC7 CROWNE GROUP LLC 31 Dec 2015 51%   30 Sep 2020 OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00
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PAYDOWN USD/OTH24231FAB3 DEALERTRACK TECHNOLOGIES INC 01 Oct 20151%   24 Feb 2021 02 Oct 2015

1,986,722.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,986,722.64

1,986,722.64

PAYDOWN USD/OTH24702NAE0 DELL INC. 29 Oct 20151%   29 Apr 2020

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/OTH29 Oct 2015 CANCEL

-5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -5,000.00

-5,000.00

PAYDOWN USD/OTH30 Oct 2015 302 Nov 2015

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/OTH29 Oct 2015

7,518.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,518.80

7,518.80

PAYDOWN USD/OTH29 Oct 2015 CANCEL

-7,518.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -7,518.80

-7,518.80
24702NAE0 Total

0.00 0.000.00 5,000.005,000.000 Local

0.00 0.00 0.00 5,000.00Base

PAYDOWN USD/OTH25674DAE3 DOLLAR TREE INC 15 Oct 2015 11%   06 Jul 2022 16 Oct 2015

4,177.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,177.22

4,177.22

PAYDOWN USD/OTH27888LAB9 ECO SERVICES 31 Dec 20151%   04 Dec 2021 31 Dec 2015

4,375.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,375.00

4,375.00
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PAYDOWN USD/OTH29382XAC8 ENTRAVISION COMMUNICATIONS  CO 30 Sep 20151%   31 May 2020

7,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,500.00

7,500.00

PAYDOWN USD/OTH30 Sep 2015 CANCEL

-7,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -7,500.00

-7,500.00

PAYDOWN USD/OTH31 Dec 2015 5OPEN

167,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 167,500.00

167,500.00
29382XAC8 Total

0.00 0.000.00 167,500.00167,500.000 Local

0.00 0.00 0.00 167,500.00Base

PAYDOWN USD/OTH29481PAF8 ERESEARCHTECHNOLOGY INC 31 Dec 2015 111%   08 May 2022 OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/OTH30255FAD7 FPC HLDGS INC 31 Dec 20151%   19 Nov 2019 31 Dec 2015

5,057.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,057.54

5,057.54

ROYAL BANK OF CANADA USD/OTH30282QAC2 UTILITY SERVICES ASSOCIATES IN 05 Oct 20151%   18 Oct 2019

1,488,636.360 0.0099.875001Local1.000000
99.875001 0.00 0.00Base

0.00
0.00
0.00 1,486,775.58

1,486,775.58

ROYAL BANK OF CANADA USD/OTH05 Oct 2015 CANCEL

-1,488,636.360 0.0099.875001Local1.000000
99.875001 0.00 0.00Base

0.00
0.00
0.00 -1,486,775.58

-1,486,775.58

ROYAL BANK OF CANADA USD/OTH05 Oct 2015 114 Oct 2015

1,488,636.360 0.0099.875001Local1.000000
99.875001 0.00 0.00Base

0.00
0.00
0.00 1,486,775.58

1,486,775.58

Books Closed Prepared by State StreetPage 764



NHHM
December 31, 2015

FUND:
View Date:to January 19, 2016

MCDONNELL INV MGTSales Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

30282QAC2 Total

0.00 0.000.00 1,486,775.581,488,636.360 Local

0.00 0.00 0.00 1,486,775.58Base

PAYDOWN USD/OTH30555TAQ5 FAIRPOINT COMMUNICATIONS INC 31 Dec 2015 51%   14 Feb 2019 OPEN

7,672.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,672.63

7,672.63

PAYDOWN USD/OTH33818XAD2 FITNESS INTL LLC CALIF 31 Dec 20151%   01 Jul 2020 31 Dec 2015

2,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,500.00

2,500.00

PAYDOWN USD/OTH36155JAD7 GCI HLDGS INC 31 Dec 2015 51%   02 Feb 2022 OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

MORGAN STANLEY AND CO INC USD/OTH3621LEAB2 GOBP HLDGS INC 12 Nov 20151%   21 Oct 2021

210,192.210 0.0098.875001Local1.000000
98.875001 0.00 0.00Base

0.00
0.00
0.00 207,827.55

207,827.55

MORGAN STANLEY AND CO INC USD/OTH12 Nov 2015 CANCEL

-210,192.210 0.0098.875001Local1.000000
98.875001 0.00 0.00Base

0.00
0.00
0.00 -207,827.55

-207,827.55

MORGAN STANLEY AND CO INC USD/OTH12 Nov 2015 25 Nov 2015

210,192.210 0.0098.875001Local1.000000
98.875001 0.00 0.00Base

0.00
0.00
0.00 207,827.55

207,827.55

MORGAN STANLEY AND CO INC USD/OTH08 Dec 2015

315,288.310 0.0098.249998Local1.000000
98.249998 0.00 0.00Base

0.00
0.00
0.00 309,770.76

309,770.76

PAYDOWN USD/OTH30 Dec 2015

4,470.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,470.55

4,470.55
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PAYDOWN USD/OTH30 Dec 2015 CANCEL

-4,470.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -4,470.55

-4,470.55

PAYDOWN USD/OTH31 Dec 2015 5OPEN

4,470.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,470.55

4,470.55
3621LEAB2 Total

0.00 0.000.00 522,068.86529,951.070 Local

0.00 0.00 0.00 522,068.86Base

PAYDOWN USD/OTH36249YAC4 GTCR VALOR COS INC 31 Dec 2015 51%   30 May 2021 OPEN

8,300.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,300.12

8,300.12

PAYDOWN USD/OTH37227PAC7 GENEX HLDGS INC   SYNDICATED 30 Sep 20151%   30 May 2021

7,550.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,550.50

7,550.50

PAYDOWN USD/OTH30 Sep 2015 CANCEL

-7,550.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -7,550.50

-7,550.50

PAYDOWN USD/OTH31 Dec 2015 5OPEN

7,550.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,550.50

7,550.50
37227PAC7 Total

0.00 0.000.00 7,550.507,550.500 Local

0.00 0.00 0.00 7,550.50Base

PAYDOWN USD/OTH37427UAF7 GETTY IMAGES INC 31 Dec 2015 51%   18 Oct 2019 OPEN

6,361.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,361.32

6,361.32
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PAYDOWN USD/OTH38017BAG1 GO DADDY OPER CO LLC 31 Dec 20151%   13 May 2021 31 Dec 2015

3,730.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,730.91

3,730.91

PAYDOWN USD/OTH40419BAJ5 HGIM CORP 30 Sep 20151%   18 Jun 2020

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/OTH30 Sep 2015 CANCEL

-5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -5,000.00

-5,000.00

PAYDOWN USD/OTH31 Dec 2015 5OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00
40419BAJ5 Total

0.00 0.000.00 5,000.005,000.000 Local

0.00 0.00 0.00 5,000.00Base

PAYDOWN USD/OTH42002RAJ9 HAWAIIAN TELCOM 31 Dec 2015 51%   06 Jun 2019 OPEN

8,714.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,714.83

8,714.83

PAYDOWN USD/OTH42804VAM3 HERTZ CORP 31 Dec 20151%   11 Mar 2018 31 Dec 2015

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/OTH43289DAC7 HILTON WORLDWIDE FIN LLC 26 Oct 2015 31%   26 Oct 2020 29 Oct 2015

65,276.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 65,276.77

65,276.77

CITIBANK USD/OTH44043VAD0 HORIZON PHARMA, INC. 17 Sep 20151%   07 May 2021 CANCEL

-1,995,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,995,000.00

-1,995,000.00
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CITIBANK USD/OTH17 Sep 2015 06 Oct 2015

1,995,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,995,000.00

1,995,000.00
44043VAD0 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

PAYDOWN USD/OTH45567YAB1 INDIGO MERGER SUB I INC 31 Dec 2015 51%   08 Jul 2021 OPEN

6,888.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,888.36

6,888.36

PAYDOWN USD/OTH45763FAH1 INMAR INC 31 Dec 2015 51%   27 Jan 2021 OPEN

5,704.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,704.58

5,704.58

BANK OF AMERICA N.A. USD/OTH45840XAG1 INTERACTIVE DATA CORP 24 Sep 20151%   02 May 2021 CANCEL

-1,984,924.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,984,924.62

-1,984,924.62

BANK OF AMERICA N.A. USD/OTH24 Sep 2015 05 Oct 2015

1,984,924.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,984,924.62

1,984,924.62
45840XAG1 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

PAYDOWN USD/OTH46118XAB5 INTRAWEST OPERATIONS GROUP LLC 31 Dec 2015 51%   09 Dec 2020 OPEN

5,848.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,848.68

5,848.68

PAYDOWN USD/OTH46613BAE7 J CREW GROUP INC   SYNDICATED 30 Oct 2015 31%   05 Mar 2021 02 Nov 2015

5,050.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,050.51

5,050.51
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PAYDOWN USD/OTH48578PAF2 KASIMA LLC 30 Sep 20151%   17 May 2021

58,823.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 58,823.52

58,823.52

PAYDOWN USD/OTH30 Sep 2015 CANCEL

-58,823.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -58,823.52

-58,823.52

PAYDOWN USD/OTH30 Oct 2015 30 Oct 2015

73,529.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 73,529.41

73,529.41

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

58,823.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 58,823.53

58,823.53
48578PAF2 Total

0.00 0.000.00 132,352.94132,352.940 Local

0.00 0.00 0.00 132,352.94Base

PAYDOWN USD/OTH49458FAK6 KINDRED HEALTHCARE INC. 30 Sep 20151%   09 Apr 2021

5,031.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,031.42

5,031.42

PAYDOWN USD/OTH30 Sep 2015 CANCEL

-5,031.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -5,031.42

-5,031.42

PAYDOWN USD/OTH30 Sep 2015 CANCEL

-5,031.420 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

PAYDOWN USD/OTH30 Sep 2015

5,031.420 0.0080.124895Local1.000000
80.124895 0.00 0.00Base

0.00
0.00
0.00 4,031.42

4,031.42

PAYDOWN USD/OTH30 Sep 2015 CANCEL
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-5,031.420 0.0080.124895Local1.000000
80.124895 0.00 0.00Base

0.00
0.00
0.00 -4,031.42

-4,031.42

PAYDOWN USD/OTH30 Sep 2015 01 Oct 2015

5,031.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,031.42

5,031.42

JP MORGAN CHASE BANK USD/OTH12 Nov 2015

884,308.070 0.0097.000000Local1.000000
97.000000 0.00 0.00Base

0.00
0.00
0.00 857,778.83

857,778.83

JP MORGAN CHASE BANK USD/OTH12 Nov 2015 CANCEL

-884,308.070 0.0097.000000Local1.000000
97.000000 0.00 0.00Base

0.00
0.00
0.00 -857,778.83

-857,778.83

JP MORGAN CHASE BANK USD/OTH13 Nov 2015

1,103,103.830 0.0096.249999Local1.000000
96.249999 0.00 0.00Base

0.00
0.00
0.00 1,061,737.43

1,061,737.43

JP MORGAN CHASE BANK USD/OTH13 Nov 2015 CANCEL

-1,103,103.830 0.0096.249999Local1.000000
96.249999 0.00 0.00Base

0.00
0.00
0.00 -1,061,737.43

-1,061,737.43

JP MORGAN CHASE BANK USD/OTH12 Nov 2015 118 Nov 2015

884,308.070 0.0097.000000Local1.000000
97.000000 0.00 0.00Base

0.00
0.00
0.00 857,778.83

857,778.83

JP MORGAN CHASE BANK USD/OTH13 Nov 2015 25 Nov 2015

1,103,103.830 0.0096.249999Local1.000000
96.249999 0.00 0.00Base

0.00
0.00
0.00 1,061,737.43

1,061,737.43
49458FAK6 Total

0.00 0.000.00 1,924,547.681,987,411.900 Local

0.00 0.00 0.00 1,924,547.68Base

PAYDOWN USD/OTH50217KAE9 LTS BUYER LLC 31 Dec 20151%   13 Apr 2020 31 Dec 2015

5,025.130 0.00100.000000Local1.000000 0.00 0.00 5,025.13
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100.000000 0.00 0.00Base 0.00 5,025.13

PAYDOWN USD/OTH50419MAB7 LA QUINTA INTERMEDIATE HLDGS 30 Sep 20151%   14 Apr 2021

2,256.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,256.83

2,256.83

PAYDOWN USD/OTH30 Sep 2015 CANCEL

-2,256.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -2,256.83

-2,256.83

JP MORGAN CHASE BANK USD/OTH20 Oct 2015

682,527.140 0.0099.499999Local1.000000
99.499999 0.00 0.00Base

0.00
0.00
0.00 679,114.50

679,114.50

JP MORGAN CHASE BANK USD/OTH20 Oct 2015 CANCEL

-682,527.140 0.0099.499999Local1.000000
99.499999 0.00 0.00Base

0.00
0.00
0.00 -679,114.50

-679,114.50

JP MORGAN CHASE BANK USD/OTH20 Oct 2015 128 Oct 2015

682,527.140 0.0099.499999Local1.000000
99.499999 0.00 0.00Base

0.00
0.00
0.00 679,114.50

679,114.50

JP MORGAN CHASE BANK USD/OTH30 Oct 2015

217,946.720 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 216,312.12

216,312.12

JP MORGAN CHASE BANK USD/OTH30 Oct 2015 CANCEL

-217,946.720 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 -216,312.12

-216,312.12

JP MORGAN CHASE BANK USD/OTH30 Oct 2015

217,946.720 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 216,312.12

216,312.12

JP MORGAN CHASE BANK USD/OTH30 Oct 2015 CANCEL

-217,946.720 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 -216,312.12

-216,312.12
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JP MORGAN CHASE BANK USD/OTH30 Oct 2015 118 Nov 2015

217,946.720 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 216,312.12

216,312.12
50419MAB7 Total

0.00 0.000.00 895,426.62900,473.860 Local

0.00 0.00 0.00 895,426.62Base

PAYDOWN USD/OTH51783QAL2 LAS VEGAS SANDS LLC 31 Dec 20151%   19 Dec 2020 31 Dec 2015

7,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,500.00

7,500.00

PAYDOWN USD/OTH53803HAG5 LIVE NATION ENTMT INC 31 Dec 2015 51%   16 Aug 2020 OPEN

7,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,500.00

7,500.00

PAYDOWN USD/OTH552662AP3 MCC IOWA LLC 31 Dec 20151%   29 Jan 2021 31 Dec 2015

6,913.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,913.07

6,913.07

PAYDOWN USD/OTH55278RAD1 M / A COM TECHNOLOGY SOLUTIONS 30 Sep 20151%   07 May 2021

2,656.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,656.25

2,656.25

PAYDOWN USD/OTH30 Sep 2015 CANCEL

-2,656.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -2,656.25

-2,656.25

PAYDOWN USD/OTH31 Dec 2015 5OPEN

2,656.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,656.25

2,656.25
55278RAD1 Total

0.00 0.000.00 2,656.252,656.250 Local

0.00 0.00 0.00 2,656.25Base
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PAYDOWN USD/OTH55301HAM4 MGM MIRAGE 31 Dec 2015 51%   20 Dec 2017 OPEN

3,213.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,213.37

3,213.37

PAYDOWN USD/OTH55301HAN2 MGM MIRAGE 31 Dec 2015 51%   20 Dec 2019 OPEN

3,213.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,213.37

3,213.37

DEUTSCHE BANK SECURITIES USD/OTH55323CAB3 MPG HOLDCO I INC 09 Oct 20151%   20 Oct 2021

571,428.570 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 570,000.00

570,000.00

DEUTSCHE BANK SECURITIES USD/OTH09 Oct 2015 CANCEL

-571,428.570 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 -570,000.00

-570,000.00

DEUTSCHE BANK SECURITIES USD/OTH09 Oct 2015 120 Oct 2015

571,428.570 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 570,000.00

570,000.00

DEUTSCHE BANK SECURITIES USD/OTH02 Nov 2015

610,342.860 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 607,291.15

607,291.15

DEUTSCHE BANK SECURITIES USD/OTH02 Nov 2015 CANCEL

-610,342.860 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -607,291.15

-607,291.15

DEUTSCHE BANK SECURITIES USD/OTH02 Nov 2015 103 Dec 2015

610,342.860 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 607,291.15

607,291.15

STATE STREET BANK AND TRUST USD/OTH30 Nov 2015 30 Nov 2015

0.010 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
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55323CAB3 Total

0.00 0.000.00 1,177,291.151,181,771.440 Local

0.00 0.00 0.00 1,177,291.15Base

PAYDOWN USD/OTH55354EAC9 MSC SOFTWARE CORP 31 Dec 2015 141%   29 May 2020 OPEN

5,012.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,012.53

5,012.53

PAYDOWN USD/OTH58446HAP7 MEDIACOM ILL LLC 31 Dec 20151%   30 Jun 2021 31 Dec 2015

2,468.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,468.67

2,468.67

PAYDOWN USD/OTH58504FAC9 MEDPACE HLDGS INC 04 Dec 2015 31%   01 Apr 2021 07 Dec 2015

188,679.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 188,679.25

188,679.25

UBS INVESTMENT BANK USD/OTH58951WAC0 MERGERMARKET USA INC 12 Nov 20151%   04 Feb 2021 21 Dec 2015

289,273.910 0.0097.499999Local1.000000
97.499999 0.00 0.00Base

0.00
0.00
0.00 282,042.06

282,042.06

PAYDOWN USD/OTH31 Dec 2015 5OPEN

5,707.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,707.57

5,707.57

PAYDOWN USD/OTH31 Dec 2015 5OPEN

480.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 480.53

480.53
58951WAC0 Total

0.00 0.000.00 288,230.16295,462.010 Local

0.00 0.00 0.00 288,230.16Base

RESTRUCTURING USD/OTH60038CAF0 MILLENNIUM HEALTH LLC 21 Dec 20151%   15 Apr 2021 21 Dec 2015

2,728,674.620 0.0036.663390Local1.000000
36.663390 0.00 0.00Base

0.00
0.00
0.00 1,000,424.62

1,000,424.62
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PAYDOWN USD/OTH60315GAE8 MINERALS TECHNOLOGIES INC. 23 Oct 2015 31%   09 May 2021 26 Oct 2015

19,657.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,657.95

19,657.95

PAYDOWN USD/OTH23 Nov 2015 225 Nov 2015

26,210.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 26,210.60

26,210.60

PAYDOWN USD/OTH24 Dec 2015

19,657.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,657.96

19,657.96

PAYDOWN USD/OTH24 Dec 2015 CANCEL

-19,657.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -19,657.96

-19,657.96

PAYDOWN USD/OTH23 Dec 2015 124 Dec 2015

6,552.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,552.65

6,552.65

PAYDOWN USD/OTH24 Dec 2015 529 Dec 2015

13,105.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,105.30

13,105.30
60315GAE8 Total

0.00 0.000.00 65,526.5065,526.500 Local

0.00 0.00 0.00 65,526.50Base

PAYDOWN USD/OTH60662WAJ1 MITCHELL INTL INC 30 Sep 20151%   11 Oct 2020

4,950.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,950.00

4,950.00

PAYDOWN USD/OTH30 Sep 2015 CANCEL

-4,950.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -4,950.00

-4,950.00

GOLDMAN SACHS + CO USD/OTH12 Nov 2015
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FUND:
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MCDONNELL INV MGTSales Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,200,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 1,191,000.00

1,191,000.00

GOLDMAN SACHS + CO USD/OTH12 Nov 2015 CANCEL

-1,200,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 -1,191,000.00

-1,191,000.00

GOLDMAN SACHS + CO USD/OTH19 Nov 2015

738,088.860 0.0098.750000Local1.000000
98.750000 0.00 0.00Base

0.00
0.00
0.00 728,862.75

728,862.75

GOLDMAN SACHS + CO USD/OTH12 Nov 2015 314 Dec 2015

1,200,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 1,191,000.00

1,191,000.00
60662WAJ1 Total

0.00 0.000.00 1,919,862.751,938,088.860 Local

0.00 0.00 0.00 1,919,862.75Base

PAYDOWN USD/OTH62908UAF3 NEP / NCP HOLDCO INC 31 Dec 2015 71%   22 Jan 2020 OPEN

4,987.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,987.50

4,987.50

PAYDOWN USD/OTH62933RAG7 NN INC. 31 Dec 20151%   19 Oct 2022 31 Dec 2015

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

BANK OF AMERICA N.A. USD/OTH62943XAC1 NVA HLDGS INC 12 Nov 20151%   14 Aug 2021

2,479,204.940 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 2,473,006.93

2,473,006.93

BANK OF AMERICA N.A. USD/OTH12 Nov 2015 CANCEL

-2,479,204.940 0.0099.750000Local1.000000
99.750000 0.00 0.00Base

0.00
0.00
0.00 -2,473,006.93

-2,473,006.93

BANK OF AMERICA N.A. USD/OTH12 Nov 2015 323 Nov 2015

2,479,204.940 0.0099.750000Local1.000000 0.00 0.00 2,473,006.93
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MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

99.750000 0.00 0.00Base 0.00 2,473,006.93
62943XAC1 Total

0.00 0.000.00 2,473,006.932,479,204.940 Local

0.00 0.00 0.00 2,473,006.93Base

PAYDOWN USD/OTH67020VAF3 NTELOS INC 31 Dec 2015 51%   09 Nov 2019 OPEN

5,686.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,686.24

5,686.24

PAYDOWN USD/OTH67053NAB0 NUMERICABLE U.S. 31 Dec 2015 71%   21 May 2020 OPEN

2,319.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,319.09

2,319.09

PAYDOWN USD/OTH67053NAC8 NUMERICABLE U S LLC 31 Dec 2015 51%   21 May 2020 OPEN

2,680.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,680.76

2,680.76

PAYDOWN USD/OTH67574UAB4 OCWEN LN SERVICING LLC 01 Oct 20151%   15 Feb 2018 02 Oct 2015

476,925.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 476,925.19

476,925.19

PAYDOWN USD/OTH09 Oct 2015 09 Oct 2015

342,885.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 342,885.92

342,885.92

PAYDOWN USD/OTH19 Oct 2015 19 Oct 2015

207.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 207.50

207.50

PAYDOWN USD/OTH20 Oct 2015 121 Oct 2015

228,590.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 228,590.61

228,590.61

PAYDOWN USD/OTH03 Nov 2015 03 Nov 2015

300,057.550 0.00100.000000Local1.000000 0.00 0.00 300,057.55
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MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 300,057.55

PAYDOWN USD/OTH16 Nov 2015 17 Nov 2015

433.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 433.85

433.85

PAYDOWN USD/OTH09 Dec 2015 110 Dec 2015

18,654.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 18,654.90

18,654.90

PAYDOWN USD/OTH14 Dec 2015 115 Dec 2015

233.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 233.76

233.76

PAYDOWN USD/OTH22 Dec 2015 22 Dec 2015

22,859.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 22,859.06

22,859.06

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

14,858.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,858.39

14,858.39
67574UAB4 Total

0.00 0.000.00 1,405,706.731,405,706.730 Local

0.00 0.00 0.00 1,405,706.73Base

PAYDOWN USD/OTH69312UAB7 P2 LOWER ACQUISITION LLC 30 Oct 20151%   22 Oct 2020 30 Oct 2015

12,244.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,244.88

12,244.88

CREDIT SUISSE FIRST BOSTON USD/OTH13 Nov 2015

224,182.600 0.0098.999998Local1.000000
98.999998 0.00 0.00Base

0.00
0.00
0.00 221,940.77

221,940.77

CREDIT SUISSE FIRST BOSTON USD/OTH13 Nov 2015 CANCEL

-224,182.600 0.0098.999998Local1.000000
98.999998 0.00 0.00Base

0.00
0.00
0.00 -221,940.77

-221,940.77
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CREDIT SUISSE FIRST BOSTON USD/OTH13 Nov 2015 23 Nov 2015

224,182.600 0.0098.999998Local1.000000
98.999998 0.00 0.00Base

0.00
0.00
0.00 221,940.77

221,940.77

PAYDOWN USD/OTH30 Nov 2015 101 Dec 2015

9,971.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,971.24

9,971.24

CREDIT SUISSE FIRST BOSTON USD/OTH01 Dec 2015

973,193.100 0.0098.499999Local1.000000
98.499999 0.00 0.00Base

0.00
0.00
0.00 958,595.20

958,595.20

CREDIT SUISSE FIRST BOSTON USD/OTH01 Dec 2015 CANCEL

-973,193.100 0.0098.499999Local1.000000
98.499999 0.00 0.00Base

0.00
0.00
0.00 -958,595.20

-958,595.20

CREDIT SUISSE FIRST BOSTON USD/OTH01 Dec 2015 110 Dec 2015

973,193.100 0.0098.499999Local1.000000
98.499999 0.00 0.00Base

0.00
0.00
0.00 958,595.20

958,595.20
69312UAB7 Total

0.00 0.000.00 1,202,752.091,219,591.820 Local

0.00 0.00 0.00 1,202,752.09Base

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH69312UAE1 P2 LOWER ACQUISITION LLC 23 Oct 20151%   22 Oct 2021

250,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 247,500.00

247,500.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH23 Oct 2015 CANCEL

-250,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 -247,500.00

-247,500.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH23 Oct 2015 128 Oct 2015

250,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 247,500.00

247,500.00
69312UAE1 Total
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 247,500.00250,000.000 Local

0.00 0.00 0.00 247,500.00Base

PAYDOWN USD/OTH69339HAB5 PFS HLDG CORP 31 Dec 2015 131%   31 Jan 2021 OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/OTH69340LAE7 PGX HLDGS INC 31 Dec 2015 191%   29 Sep 2020 OPEN

12,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,500.00

12,500.00

PAYDOWN USD/OTH69606NAB8 INTL EQUIPMENT SOLUTIONS 31 Dec 2015 51%   16 Aug 2019 OPEN

37,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 37,500.00

37,500.00

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH70583GAQ5 PELICAN PRODS INC 24 Sep 20151%   11 Apr 2020 CANCEL

-1,488,664.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,488,664.99

-1,488,664.99

CREDIT SUISSE AG, SINGAPORE BRANCH USD/OTH24 Sep 2015 08 Oct 2015

1,488,664.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,488,664.99

1,488,664.99
70583GAQ5 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

PAYDOWN USD/OTH71677HAF2 PETSMART INC. 30 Oct 20151%   11 Mar 2022

2,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,500.00

2,500.00

PAYDOWN USD/OTH30 Oct 2015 CANCEL

-2,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -2,500.00

-2,500.00

PAYDOWN USD/OTH30 Oct 2015 302 Nov 2015
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Exchange Rate
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,500.00

2,500.00
71677HAF2 Total

0.00 0.000.00 2,500.002,500.000 Local

0.00 0.00 0.00 2,500.00Base

PAYDOWN USD/OTH72165NAR0 PILOT TRAVEL CTRS LLC   SYNDIC 28 Oct 20151%   03 Oct 2021

1,025,641.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,025,641.03

1,025,641.03

PAYDOWN USD/OTH28 Oct 2015 CANCEL

-1,025,641.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,025,641.03

-1,025,641.03

PAYDOWN USD/OTH30 Oct 2015

2,934,358.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,934,358.97

2,934,358.97

PAYDOWN USD/OTH30 Oct 2015 CANCEL

-2,934,358.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -2,934,358.97

-2,934,358.97

PAYDOWN USD/OTH28 Oct 2015 28 Oct 2015

1,025,641.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,025,641.03

1,025,641.03

PAYDOWN USD/BOS30 Oct 2015 302 Nov 2015

2,934,358.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,934,358.97

2,934,358.97
72165NAR0 Total

0.00 0.000.00 3,960,000.003,960,000.000 Local

0.00 0.00 0.00 3,960,000.00Base

PAYDOWN USD/OTH72347NAM2 PINNACLE FOODS FIN LLC 30 Dec 2015 11%   29 Apr 2020 31 Dec 2015

7,512.560 0.00100.000000Local1.000000 0.00 0.00 7,512.56
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 7,512.56

PAYDOWN USD/OTH72812NAB2 PLAYA HOTELS + RESORTS BV 31 Dec 2015 51%   09 Aug 2019 OPEN

7,614.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,614.21

7,614.21

UBS INVESTMENT BANK USD/OTH73641VAC7 PORTILLOS HLDGS LLC 24 Sep 20151%   02 Aug 2021 CANCEL

-1,732,500.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -1,723,837.50

-1,723,837.50

UBS INVESTMENT BANK USD/OTH24 Sep 2015 107 Oct 2015

1,732,500.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 1,723,837.50

1,723,837.50
73641VAC7 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

BARCLAYS CAPITAL INC, NEW YORK USD/OTH73744GAF9 POST HLDGS INC 08 Oct 20151%   02 Jun 2021

474,404.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 474,404.59

474,404.59

BARCLAYS CAPITAL INC, NEW YORK USD/OTH08 Oct 2015 CANCEL

-474,404.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -474,404.59

-474,404.59

BARCLAYS CAPITAL INC, NEW YORK USD/OTH08 Oct 2015 115 Oct 2015

474,404.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 474,404.59

474,404.59
73744GAF9 Total

0.00 0.000.00 474,404.59474,404.590 Local

0.00 0.00 0.00 474,404.59Base

PAYDOWN USD/OTH74006LAH5 PRE PAID LEGAL SVCS INC 31 Dec 2015 51%   01 Jul 2019 OPEN

25,833.340 0.00100.000000Local1.000000 0.00 0.00 25,833.34
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Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 25,833.34

PAYDOWN USD/OTH74958NAD8 RHP HOTEL PPTYS LP   SYNDICATE 31 Dec 2015 51%   15 Jan 2021 OPEN

7,518.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,518.80

7,518.80

PAYDOWN USD/OTH74966FAF0 RP CROWN PARENT LLC 31 Dec 2015 51%   21 Dec 2018 OPEN

1,240.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,240.63

1,240.63

PAYDOWN USD/OTH74966UAL4 RPI FIN TR LNS 31 Dec 20151%   09 Nov 2020 31 Dec 2015

6,265.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,265.66

6,265.66

PAYDOWN USD/OTH75971QAM1 RENAISSANCE LEARNING INC 31 Dec 2015 51%   09 Apr 2021 OPEN

2,506.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,506.27

2,506.27

PAYDOWN USD/OTH76016VAC7 RENTPATH INC. 31 Dec 2015 51%   17 Dec 2021 OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/OTH76857MAG0 RIVERBED TECHNOLOGY INC. 31 Dec 2015 51%   24 Apr 2022 OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/OTH77927LAM3 ROUNDYS SUPERMARKETS INC 18 Dec 20151%   03 Mar 2021 18 Dec 2015

983,102.500 0.0099.999998Local1.000000
99.999998 0.00 0.00Base

0.00
0.00
0.00 983,102.49

983,102.49

PAYDOWN USD/OTH18 Dec 2015 18 Dec 2015

576,261.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 576,261.72

576,261.72

PAYDOWN USD/OTH18 Dec 2015 18 Dec 2015
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

974,266.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 974,266.48

974,266.48

PAYDOWN USD/OTH18 Dec 2015 18 Dec 2015

883,217.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 883,217.13

883,217.13
77927LAM3 Total

0.00 0.000.00 3,416,847.823,416,847.830 Local

0.00 0.00 0.00 3,416,847.82Base

PAYDOWN USD/OTH77937RAD8 ROVI CORP   SYNDICATED LNS 31 Dec 2015 51%   02 Jul 2021 OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/OTH78488CAF7 SEAWORLD PARKS + ENT. INC. 30 Oct 20151%   14 May 2020 30 Oct 2015

214,285.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 214,285.71

214,285.71

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00
78488CAF7 Total

0.00 0.000.00 219,285.71219,285.710 Local

0.00 0.00 0.00 219,285.71Base

BARCLAYS CAPITAL INC, NEW YORK USD/OTH78667AAE7 SAGE PRODS HLDGS III LLC 26 Oct 20151%   13 Dec 2019

960,173.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 960,173.10

960,173.10

BARCLAYS CAPITAL INC, NEW YORK USD/OTH26 Oct 2015 CANCEL

-960,173.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -960,173.10

-960,173.10

BARCLAYS CAPITAL INC, NEW YORK USD/OTH26 Oct 2015

1,185,976.770 0.00100.249999Local1.000000 0.00 0.00 1,188,941.71
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.249999 0.00 0.00Base 0.00 1,188,941.71

BARCLAYS CAPITAL INC, NEW YORK USD/OTH26 Oct 2015 CANCEL

-1,185,976.770 0.00100.249999Local1.000000
100.249999 0.00 0.00Base

0.00
0.00
0.00 -1,188,941.71

-1,188,941.71

BARCLAYS CAPITAL INC, NEW YORK USD/OTH26 Oct 2015

1,185,976.770 0.00100.124999Local1.000000
100.124999 0.00 0.00Base

0.00
0.00
0.00 1,187,459.24

1,187,459.24

BARCLAYS CAPITAL INC, NEW YORK USD/OTH26 Oct 2015 CANCEL

-1,185,976.770 0.00100.124999Local1.000000
100.124999 0.00 0.00Base

0.00
0.00
0.00 -1,187,459.24

-1,187,459.24

BARCLAYS CAPITAL INC, NEW YORK USD/OTH26 Oct 2015 204 Nov 2015

1,185,976.770 0.00100.124999Local1.000000
100.124999 0.00 0.00Base

0.00
0.00
0.00 1,187,459.24

1,187,459.24

BARCLAYS CAPITAL INC, NEW YORK USD/OTH26 Oct 2015 204 Nov 2015

960,173.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 960,173.10

960,173.10
78667AAE7 Total

0.00 0.000.00 2,147,632.342,146,149.870 Local

0.00 0.00 0.00 2,147,632.34Base

PAYDOWN USD/OTH80875AAJ0 SCIENTIFIC GAMES INTL INC 31 Dec 2015 51%   18 Oct 2020 OPEN

8,769.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,769.04

8,769.04

PAYDOWN USD/OTH80875AAK7 SCIENTIFIC GAMES INTL INC 31 Dec 2015 51%   01 Oct 2021 OPEN

2,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,000.00

2,000.00

PAYDOWN USD/OTH82670MAB4 SIGNODE INDL GROUP US INC 30 Oct 2015 31%   01 May 2021 02 Nov 2015

7,407.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,407.39

7,407.39
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PAYDOWN USD/OTH30 Nov 2015 101 Dec 2015

37,037.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 37,037.04

37,037.04

PAYDOWN USD/OTH31 Dec 2015 6OPEN

44,444.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 44,444.44

44,444.44
82670MAB4 Total

0.00 0.000.00 88,888.8788,888.870 Local

0.00 0.00 0.00 88,888.87Base

PAYDOWN USD/OTH82773WAD4 SILVER II US HLDGS LLC 31 Dec 2015 61%   13 Dec 2019 OPEN

40,306.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 40,306.78

40,306.78

PAYDOWN USD/OTH83002DAQ8 SIX FLAGS THEME PARKS INC 31 Dec 2015 51%   30 Jun 2022 OPEN

3,750.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,750.00

3,750.00

BANK OF AMERICA N.A. USD/OTH83578BAH6 SOPHIA L.P. 06 Oct 20151%   30 Sep 2022

800,000.000 0.0099.625000Local1.000000
99.625000 0.00 0.00Base

0.00
0.00
0.00 797,000.00

797,000.00

BANK OF AMERICA N.A. USD/OTH06 Oct 2015 CANCEL

-800,000.000 0.0099.625000Local1.000000
99.625000 0.00 0.00Base

0.00
0.00
0.00 -797,000.00

-797,000.00

BANK OF AMERICA N.A. USD/OTH06 Oct 2015 15 Oct 2015

800,000.000 0.0099.625000Local1.000000
99.625000 0.00 0.00Base

0.00
0.00
0.00 797,000.00

797,000.00
83578BAH6 Total

0.00 0.000.00 797,000.00800,000.000 Local

0.00 0.00 0.00 797,000.00Base
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PAYDOWN USD/OTH83616YAG2 SOURCEHOV LLC 31 Dec 2015 51%   31 Oct 2019 OPEN

25,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,000.00

25,000.00

PAYDOWN USD/OTH84762NBB6 SPECTRUM BRANDS INC. 31 Dec 2015 51%   23 Jun 2022 OPEN

3,181.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,181.03

3,181.03

PAYDOWN USD/OTH85788BAF1 STEAK N SHAKE OPERATIONS INC 30 Nov 2015 11%   19 Mar 2021 01 Dec 2015

34,318.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 34,318.18

34,318.18

PAYDOWN USD/OTH31 Dec 2015 5OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00
85788BAF1 Total

0.00 0.000.00 39,318.1839,318.180 Local

0.00 0.00 0.00 39,318.18Base

PAYDOWN USD/OTH86901PAG8 SURVEYMONKEY.COM LLC 31 Dec 2015 51%   05 Feb 2019 OPEN

1,226.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,226.07

1,226.07

PAYDOWN USD/OTH87228GAC1 TCH 2 HLDGS LLC 31 Dec 2015 51%   06 May 2021 OPEN

2,436.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,436.71

2,436.71

DEUTSCHE BANK SECURITIES USD/OTH87309LAM0 TWCC HLDG CORP 20 Nov 20151%   26 Jun 2020

1,250,000.000 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 1,248,437.50

1,248,437.50

DEUTSCHE BANK SECURITIES USD/OTH20 Nov 2015 CANCEL

-1,250,000.000 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 -1,248,437.50

-1,248,437.50
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Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

DEUTSCHE BANK SECURITIES USD/OTH20 Nov 2015 103 Dec 2015

1,250,000.000 0.0099.875000Local1.000000
99.875000 0.00 0.00Base

0.00
0.00
0.00 1,248,437.50

1,248,437.50
87309LAM0 Total

0.00 0.000.00 1,248,437.501,250,000.000 Local

0.00 0.00 0.00 1,248,437.50Base

PAYDOWN USD/OTH89364MAX2 TRANSDIGM INC 31 Dec 2015 51%   28 Feb 2020 OPEN

4,480.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,480.15

4,480.15

PAYDOWN USD/OTH89604BAT5 TRIBUNE MEDIA COMPANY 31 Dec 2015 51%   27 Dec 2020 OPEN

3,419.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,419.15

3,419.15

PAYDOWN USD/OTH922THXII4 YONKERS RACING CORPORATION 03 Nov 2015 21%   20 Aug 2019 05 Nov 2015

17,338.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,338.78

17,338.78

PAYDOWN USD/OTH31 Dec 2015 5OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00
922THXII4 Total

0.00 0.000.00 22,338.7822,338.780 Local

0.00 0.00 0.00 22,338.78Base

PAYDOWN USD/OTH92338FAB2 VERDESIAN LIFE SCIENCES LLC 30 Sep 20151%   01 Jul 2020

24,489.220 0.00100.000040Local1.000000
100.000040 0.00 0.00Base

0.00
0.00
0.00 24,489.23

24,489.23

PAYDOWN USD/OTH30 Sep 2015 CANCEL

-24,489.220 0.00100.000040Local1.000000
100.000040 0.00 0.00Base

0.00
0.00
0.00 -24,489.23

-24,489.23
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PAYDOWN USD/OTH31 Dec 2015 4OPEN

24,489.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 24,489.23

24,489.23
92338FAB2 Total

0.00 0.000.00 24,489.2324,489.230 Local

0.00 0.00 0.00 24,489.23Base

DEUTSCHE BANK SECURITIES USD/OTH923ZUTII3 FLINT GROUP GMBH 05 Oct 20151%   07 Sep 2021

210,662.780 0.0098.625006Local1.000000
98.625006 0.00 0.00Base

0.00
0.00
0.00 207,766.18

207,766.18

DEUTSCHE BANK SECURITIES USD/OTH05 Oct 2015 CANCEL

-210,662.780 0.0098.625006Local1.000000
98.625006 0.00 0.00Base

0.00
0.00
0.00 -207,766.18

-207,766.18

DEUTSCHE BANK SECURITIES USD/OTH05 Oct 2015 129 Oct 2015

210,662.780 0.0098.625006Local1.000000
98.625006 0.00 0.00Base

0.00
0.00
0.00 207,766.18

207,766.18
923ZUTII3 Total

0.00 0.000.00 207,766.18210,662.780 Local

0.00 0.00 0.00 207,766.18Base

DEUTSCHE BANK SECURITIES USD/OTH924AFAII5 EMERALD US INC. 08 Oct 20151%   09 May 2021

500,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 495,000.00

495,000.00

DEUTSCHE BANK SECURITIES USD/OTH08 Oct 2015 CANCEL

-500,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 -495,000.00

-495,000.00

DEUTSCHE BANK SECURITIES USD/OTH08 Oct 2015 110 Nov 2015

500,000.000 0.0099.000000Local1.000000
99.000000 0.00 0.00Base

0.00
0.00
0.00 495,000.00

495,000.00
924AFAII5 Total

Books Closed Prepared by State StreetPage 789



NHHM
December 31, 2015

FUND:
View Date:to January 19, 2016

MCDONNELL INV MGTSales Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 495,000.00500,000.000 Local

0.00 0.00 0.00 495,000.00Base

DEUTSCHE BANK SECURITIES USD/OTH924AXQII0 FLINT GROUP US LLC 05 Oct 20151%   07 Sep 2021

1,274,337.130 0.0098.625009Local1.000000
98.625009 0.00 0.00Base

0.00
0.00
0.00 1,256,815.12

1,256,815.12

DEUTSCHE BANK SECURITIES USD/OTH05 Oct 2015 CANCEL

-1,274,337.130 0.0098.625009Local1.000000
98.625009 0.00 0.00Base

0.00
0.00
0.00 -1,256,815.12

-1,256,815.12

DEUTSCHE BANK SECURITIES USD/OTH05 Oct 2015 129 Oct 2015

1,274,337.130 0.0098.625009Local1.000000
98.625009 0.00 0.00Base

0.00
0.00
0.00 1,256,815.12

1,256,815.12
924AXQII0 Total

0.00 0.000.00 1,256,815.121,274,337.130 Local

0.00 0.00 0.00 1,256,815.12Base

ROYAL BANK OF CANADA USD/OTH927DJPII9 CAST AND CREW PAYROLL LLC 05 Oct 20151%   23 Jul 2023

2,000,000.000 0.0098.875000Local1.000000
98.875000 0.00 0.00Base

0.00
0.00
0.00 1,977,500.00

1,977,500.00

ROYAL BANK OF CANADA USD/OTH05 Oct 2015 CANCEL

-2,000,000.000 0.0098.875000Local1.000000
98.875000 0.00 0.00Base

0.00
0.00
0.00 -1,977,500.00

-1,977,500.00

ROYAL BANK OF CANADA USD/OTH05 Oct 2015 123 Oct 2015

2,000,000.000 0.0098.875000Local1.000000
98.875000 0.00 0.00Base

0.00
0.00
0.00 1,977,500.00

1,977,500.00
927DJPII9 Total

0.00 0.000.00 1,977,500.002,000,000.000 Local

0.00 0.00 0.00 1,977,500.00Base

RESTRUCTURING USD/OTH927ESJII1 NVA HOLDINGS INC. 22 Oct 2015 71%   14 Aug 2021 29 Oct 2015
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

166,666.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 166,666.67

166,666.67

PAYDOWN USD/OTH927MQVII8 MILLENNIUM HEALTH LLC 18 Dec 20151%   11 Jan 2016 23 Dec 2015

63,610.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 63,610.26

63,610.26

PAYDOWN USD/OTH92829EAJ4 VISANT CORP 02 Nov 2015 11%   23 Sep 2021 03 Nov 2015

1,863,709.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,863,709.68

1,863,709.68

GOLDMAN SACHS + CO USD/OTH92860RAB2 VOGUE INTL LLC 25 Sep 20151%   14 Feb 2020 CANCEL

-985,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 -987,462.50

-987,462.50

GOLDMAN SACHS + CO USD/OTH25 Sep 2015 15 Oct 2015

985,000.000 0.00100.250000Local1.000000
100.250000 0.00 0.00Base

0.00
0.00
0.00 987,462.50

987,462.50
92860RAB2 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

PAYDOWN USD/OTH92929LAL2 WMG ACQUISITION CORP 31 Dec 2015 51%   01 Jul 2020 OPEN

5,050.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,050.50

5,050.50

WELLS FARGO BANK USD/OTH93148QAB6 WALKER + DUNLOP INC 21 Oct 20151%   20 Dec 2020

387,155.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 387,155.13

387,155.13

WELLS FARGO BANK USD/OTH21 Oct 2015 CANCEL

-387,155.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -387,155.13

-387,155.13

WELLS FARGO BANK MINNESOTA N A USD/OTH26 Oct 2015
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Price Interest
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,560,398.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,560,398.33

1,560,398.33

WELLS FARGO BANK MINNESOTA N A USD/OTH26 Oct 2015 CANCEL

-1,560,398.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,560,398.33

-1,560,398.33

WELLS FARGO BANK USD/OTH21 Oct 2015 128 Oct 2015

387,155.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 387,155.13

387,155.13

WELLS FARGO BANK MINNESOTA N A USD/OTH26 Oct 2015 105 Nov 2015

1,560,398.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,560,398.33

1,560,398.33
93148QAB6 Total

0.00 0.000.00 1,947,553.461,947,553.460 Local

0.00 0.00 0.00 1,947,553.46Base

PAYDOWN USD/OTH96925HAB8 WILLIAM MORRIS ENDEAVOR ENT 31 Dec 2015 71%   06 May 2021 OPEN

627.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 627.39

627.39

PAYDOWN USD/OTH31 Dec 2015 7OPEN

6,872.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,872.61

6,872.61
96925HAB8 Total

0.00 0.000.00 7,500.007,500.000 Local

0.00 0.00 0.00 7,500.00Base

PAYDOWN USD/OTH976LRRII8 MRI SOFTWARE LLC 31 Dec 2015 51%   23 Jun 2021 OPEN

6,250.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,250.00

6,250.00

PAYDOWN USD/OTH976PTAII4 TERRAFORM AP ACQ HOLDINGS LLC 14 Dec 20151%   26 Jun 2022 15 Dec 2015

68,058.080 0.00100.000000Local1.000000 0.00 0.00 68,058.08
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 68,058.08

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

4,829.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,829.43

4,829.43
976PTAII4 Total

0.00 0.000.00 72,887.5172,887.510 Local

0.00 0.00 0.00 72,887.51Base

PAYDOWN USD/OTH976PUBII0 GLOBAL HEALTHCARE EXCHANGE 31 Dec 2015 51%   15 Aug 2022 OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

PAYDOWN USD/OTH976QBCII7 ANCESTRY COM INC 31 Dec 2015 51%   17 Aug 2022 OPEN

13,175.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,175.00

13,175.00

PAYDOWN USD/OTH976SZKII9 SIRIUS COMPUTER SOLUTIONS INC. 30 Nov 2015 11%   30 Oct 2022 01 Dec 2015

33,707.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33,707.86

33,707.86

MORGAN STANLEY AND CO INC USD/OTH976UTXII3 CALPINE CORPORATION 10 Dec 20151%   13 Jan 2023

857,142.860 0.0097.999999Local1.000000
97.999999 0.00 0.00Base

0.00
0.00
0.00 840,000.00

840,000.00

MORGAN STANLEY AND CO INC USD/OTH10 Dec 2015 CANCEL

-857,142.860 0.0097.999999Local1.000000
97.999999 0.00 0.00Base

0.00
0.00
0.00 -840,000.00

-840,000.00

MORGAN STANLEY AND CO INC USD/OTH10 Dec 2015

857,142.860 0.0097.999999Local1.000000
97.999999 0.00 0.00Base

0.00
0.00
0.00 840,000.00

840,000.00

MORGAN STANLEY AND CO INC USD/OTH10 Dec 2015 CANCEL

-857,142.860 0.0097.999999Local1.000000 0.00 0.00 -840,000.00
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Broker NameTrd Date Stl Date
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Comm Per Shr

97.999999 0.00 0.00Base 0.00 -840,000.00

MORGAN STANLEY AND CO INC USD/OTH10 Dec 2015 22 Dec 2015

857,142.860 0.0097.999999Local1.000000
97.999999 0.00 0.00Base

0.00
0.00
0.00 840,000.00

840,000.00
976UTXII3 Total

0.00 0.000.00 840,000.00857,142.860 Local

0.00 0.00 0.00 840,000.00Base

PAYDOWN USD/OTH978YNLII5 VARSITY BRANDS INC. 31 Dec 2015 51%   11 Dec 2021 OPEN

5,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,000.00

5,000.00

MATURITY USD/BOS987HMVII0 RJO HOLDINGS CORP 10 Dec 20151%   10 Dec 2016

346,541.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 346,541.11

346,541.11

MATURITY USD/BOS10 Dec 2015 CANCEL

-346,541.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -346,541.11

-346,541.11

PAYDOWN USD/OTH987HMVII0 RJO HOLDINGS CORP 31 Dec 2015 51%   10 Dec 2016 OPEN

901.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 901.35

901.35
987HMVII0 Total

0.00 0.000.00 901.35901.350 Local

0.00 0.00 0.00 901.35Base

PAYDOWN USD/OTH98920UAF1 ZEBRA TECHNOLOGIES CORP. 03 Nov 20151%   27 Oct 2021 03 Nov 2015

52,272.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 52,272.73

52,272.73

PAYDOWN USD/OTH30 Dec 2015 131 Dec 2015

39,204.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 39,204.55

39,204.55
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MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

98920UAF1 Total

0.00 0.000.00 91,477.2891,477.280 Local

0.00 0.00 0.00 91,477.28Base

PAYDOWN USD/OTHC5818LAG6 MOOD MEDIA CORP 31 Dec 2015 51%   01 May 2019 OPEN

7,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,500.00

7,500.00

PAYDOWN USD/OTHC6901LAD9 1011778 BC ULTD LIABILITY COMP 31 Dec 2015 51%   12 Dec 2021 OPEN

9,554.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,554.81

9,554.81

PAYDOWN USD/OTHG2967PAB0 AVAGO TECHNOLOGIES CAYMAN LTD 15 Dec 2015 11%   06 May 2021 16 Dec 2015

10,006.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,006.25

10,006.25

PAYDOWN USD/OTHL3434LAC4 EVERGREEN SKILLS LUX S A R L 30 Oct 20151%   28 Apr 2021 30 Oct 2015

6,250.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,250.00

6,250.00

PAYDOWN USD/OTHL6232UAB3 MALLINCKRODT INTL FIN S A 31 Dec 2015 51%   19 Mar 2021 OPEN

5,026.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,026.71

5,026.71

PAYDOWN USD/OTHL9308UAC4 TRAVELPORT FIN (LUXEMBOURG) S 30 Nov 20151%   02 Sep 2021

9,971.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,971.24

9,971.24

PAYDOWN USD/OTH30 Nov 2015 CANCEL

-9,971.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -9,971.24

-9,971.24

PAYDOWN USD/OTH30 Nov 2015 101 Dec 2015

6,250.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,250.00

6,250.00
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

L9308UAC4 Total

0.00 0.000.00 6,250.006,250.000 Local

0.00 0.00 0.00 6,250.00Base

PAYDOWN USD/OTHN7900HAB9 AP NMT ACQUISITION B V 31 Dec 2015 51%   13 Aug 2021 OPEN

3,750.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,750.00

3,750.00

BARCLAYS CAPITAL INC, NEW YORK USD/OTHQ3930AAC2 FORTESCUE METALS GROUP LTD 15 Oct 20151%   30 Jun 2019

1,396,315.850 0.0088.250000Local1.000000
88.250000 0.00 0.00Base

0.00
0.00
0.00 1,232,248.74

1,232,248.74

BARCLAYS CAPITAL INC, NEW YORK USD/OTH15 Oct 2015 CANCEL

-1,396,315.850 0.0088.250000Local1.000000
88.250000 0.00 0.00Base

0.00
0.00
0.00 -1,232,248.74

-1,232,248.74

BARCLAYS CAPITAL INC, NEW YORK USD/OTH15 Oct 2015

1,565,900.750 0.0089.170137Local1.000000
89.170137 0.00 0.00Base

0.00
0.00
0.00 1,396,315.85

1,396,315.85

BARCLAYS CAPITAL INC, NEW YORK USD/OTH15 Oct 2015 CANCEL

-1,565,900.750 0.0089.170137Local1.000000
89.170137 0.00 0.00Base

0.00
0.00
0.00 -1,396,315.85

-1,396,315.85

BARCLAYS CAPITAL INC, NEW YORK USD/OTH15 Oct 2015

1,565,900.750 0.0089.170137Local1.000000
89.170137 0.00 0.00Base

0.00
0.00
0.00 1,396,315.85

1,396,315.85

BARCLAYS CAPITAL INC, NEW YORK USD/OTH15 Oct 2015 CANCEL

-1,565,900.750 0.0089.170137Local1.000000
89.170137 0.00 0.00Base

0.00
0.00
0.00 -1,396,315.85

-1,396,315.85

BARCLAYS CAPITAL INC, NEW YORK USD/OTH15 Oct 2015 127 Oct 2015

1,396,315.850 0.0088.250000Local1.000000
88.250000 0.00 0.00Base

0.00
0.00
0.00 1,232,248.74

1,232,248.74
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Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BARCLAYS CAPITAL INC, NEW YORK USD/OTH15 Oct 2015

1,565,900.750 0.0088.250001Local1.000000
88.250001 0.00 0.00Base

0.00
0.00
0.00 1,381,907.43

1,381,907.43

BARCLAYS CAPITAL INC, NEW YORK USD/OTH15 Oct 2015 CANCEL

-1,565,900.750 0.0088.250001Local1.000000
88.250001 0.00 0.00Base

0.00
0.00
0.00 -1,381,907.43

-1,381,907.43

BARCLAYS CAPITAL INC, NEW YORK USD/OTH15 Oct 2015

1,565,900.750 0.0089.170137Local1.000000
89.170137 0.00 0.00Base

0.00
0.00
0.00 1,396,315.85

1,396,315.85

BARCLAYS CAPITAL INC, NEW YORK USD/OTH15 Oct 2015 CANCEL

-1,565,900.750 0.0089.170137Local1.000000
89.170137 0.00 0.00Base

0.00
0.00
0.00 -1,396,315.85

-1,396,315.85

BARCLAYS CAPITAL INC, NEW YORK USD/OTH15 Oct 2015 326 Oct 2015

1,565,900.750 0.0088.250001Local1.000000
88.250001 0.00 0.00Base

0.00
0.00
0.00 1,381,907.43

1,381,907.43
Q3930AAC2 Total

0.00 0.000.00 2,614,156.172,962,216.600 Local

0.00 0.00 0.00 2,614,156.17Base

0.0050,202,008.810 Local
0.00Base

0.00
0.00

0.00
0.00

47,868,176.43
47,868,176.43

US DOLLAR Total

FIXED INCOME  Total
50,202,008.810

Base 0.00 0.00 0.00 47,868,176.43

SHORT TERM MATURITIES
US DOLLAR

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 01 Oct 20150.0000001%   01 Oct 01 Oct 2015
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

946,156.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 946,156.32

946,156.32

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 02 Oct 20150.0000001%   02 Oct 02 Oct 2015

1,882,712.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,882,712.04

1,882,712.04

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 05 Oct 20150.0000001%   05 Oct 05 Oct 2015

1,808,046.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,808,046.51

1,808,046.51

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 06 Oct 20150.0000001%   06 Oct 06 Oct 2015

2,005,101.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,005,101.95

2,005,101.95

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 07 Oct 20150.0000001%   07 Oct 07 Oct 2015

2,063,802.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,063,802.39

2,063,802.39

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 08 Oct 20150.0000001%   08 Oct 08 Oct 2015

1,244,477.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,244,477.01

1,244,477.01

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 09 Oct 20150.0000001%   09 Oct 09 Oct 2015

1,492,395.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,492,395.13

1,492,395.13

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 14 Oct 20150.0000001%   14 Oct 14 Oct 2015

42,499.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 42,499.34

42,499.34

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 15 Oct 20150.0000001%   15 Oct 15 Oct 2015

1,495,993.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,495,993.10

1,495,993.10

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 16 Oct 20150.0000001%   16 Oct 16 Oct 2015

2,302,045.250 0.00100.000000Local1.000000 0.00 0.00 2,302,045.25
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 2,302,045.25

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 19 Oct 20150.0000001%   19 Oct 19 Oct 2015

1,519,177.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,519,177.23

1,519,177.23

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 20 Oct 20150.0000001%   20 Oct 20 Oct 2015

208.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 208.05

208.05

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 22 Oct 20150.0000001%   22 Oct 22 Oct 2015

278,897.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 278,897.01

278,897.01

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 26 Oct 20150.0000001%   26 Oct 26 Oct 2015

2,993,387.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,993,387.89

2,993,387.89

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 27 Oct 20150.0000001%   27 Oct 27 Oct 2015

1,446,477.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,446,477.62

1,446,477.62

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 28 Oct 20150.0000001%   28 Oct 28 Oct 2015

2,459,362.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,459,362.86

2,459,362.86

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 29 Oct 20150.0000001%   29 Oct 29 Oct 2015

2,681,270.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,681,270.02

2,681,270.02

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 30 Oct 20150.0000001%   30 Oct 30 Oct 2015

1,552,614.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,552,614.10

1,552,614.10

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 03 Nov 20150.0000001%   03 Nov 03 Nov 2015

244,529.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 244,529.51

244,529.51
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October 1, 2015
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Exchange Rate
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 04 Nov 20150.0000001%   04 Nov 04 Nov 2015

1,898,549.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,898,549.95

1,898,549.95

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 06 Nov 20150.0000001%   06 Nov 06 Nov 2015

380,054.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 380,054.27

380,054.27

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 09 Nov 20150.0000001%   09 Nov 09 Nov 2015

26,833.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 26,833.33

26,833.33

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 02 Nov 20150.0000001%   02 Nov 02 Nov 2015

1,182,351.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,182,351.44

1,182,351.44

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 12 Nov 20150.0000001%   12 Nov 12 Nov 2015

535,513.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 535,513.43

535,513.43

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 18 Nov 20150.0000001%   18 Nov 18 Nov 2015

434.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 434.96

434.96

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 19 Nov 20150.0000001%   19 Nov 19 Nov 2015

1,073,940.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,073,940.26

1,073,940.26

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 20 Nov 20150.0000001%   20 Nov 20 Nov 2015

54,167.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 54,167.43

54,167.43

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 30 Nov 20150.0000001%   30 Nov 30 Nov 2015

17,745.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,745.55

17,745.55

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 01 Dec 20150.0000001%   01 Dec 01 Dec 2015
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

127,977.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 127,977.54

127,977.54

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 27 Nov 20150.0000001%   27 Nov 27 Nov 2015

1,285,158.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,285,158.37

1,285,158.37

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 25 Nov 20150.0000001%   25 Nov 25 Nov 2015

36,896.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 36,896.93

36,896.93

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 02 Dec 20150.0000001%   02 Dec 02 Dec 2015

442,309.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 442,309.24

442,309.24

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 11 Dec 20150.0000001%   11 Dec 11 Dec 2015

977,275.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 977,275.75

977,275.75

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 03 Dec 20150.0000001%   03 Dec

1,874.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,874.97

1,874.97

MATURITY USD/BOS03 Dec 2015 CANCEL

-1,874.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -1,874.97

-1,874.97

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 04 Dec 20150.0000001%   04 Dec 04 Dec 2015

1,854,529.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,854,529.01

1,854,529.01

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 08 Dec 20150.0000001%   08 Dec 08 Dec 2015

190,652.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 190,652.29

190,652.29

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 18 Dec 20150.0000001%   18 Dec 18 Dec 2015

3,788.170 0.00100.000000Local1.000000 0.00 0.00 3,788.17
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 3,788.17

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 21 Dec 20150.0000001%   21 Dec 21 Dec 2015

3,435,731.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,435,731.66

3,435,731.66

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 14 Dec 20150.0000001%   14 Dec 14 Dec 2015

5,188.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,188.01

5,188.01

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 17 Dec 20150.0000001%   17 Dec 17 Dec 2015

72,518.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 72,518.42

72,518.42

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 23 Dec 20150.0000001%   23 Dec 23 Dec 2015

869,581.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 869,581.81

869,581.81

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 31 Dec 20150.0000001%   31 Dec

50,567.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,567.29

50,567.29

MATURITY USD/BOS31 Dec 2015 CANCEL

-50,567.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -50,567.29

-50,567.29

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 28 Dec 20150.0000001%   28 Dec 28 Dec 2015

27,313.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 27,313.45

27,313.45

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 30 Dec 20150.0000001%   30 Dec 30 Dec 2015

33,404.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33,404.36

33,404.36

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 24 Dec 20150.0000001%   24 Dec 24 Dec 2015

63,972.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 63,972.04

63,972.04
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MCDONNELL INV MGTSales Report by Report Date
MCDONNELL INVESTMENT MGT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 31 Dec 20150.0000001%   31 Dec 31 Dec 2015

50,576.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,576.29

50,576.29

MATURITY USD/BOS536991003 LIQUIDITY MGMT CONTROL SYS III 03 Dec 20150.0000001%   03 Dec 03 Dec 2015

1,874.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,874.97

1,874.97
536991003 Total

0.00 0.000.00 43,107,492.2643,107,492.260 Local

0.00 0.00 0.00 43,107,492.26Base

0.0043,107,492.260 Local
0.00Base

0.00
0.00

0.00
0.00

43,107,492.26
43,107,492.26

US DOLLAR Total

SHORT TERM MATURITIES  Total
43,107,492.260

Base 0.00 0.00 0.00 43,107,492.26

113,607,612.280.000.000.00

115,941,444.660

SALES Total

Base

Books Closed Prepared by State StreetPage 803



NHHN
December 31, 2015

FUND:
View Date:to January 19, 2016

WESTERN PASS-THROUGH FUNDPurchase and Sales by Report Date
WESTERN PASS-THROUGH FUND

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 804



NHHO
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.170% 31 Dec 2030 02 Oct 2015

STIF FUND

217,862.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 217,862.42

217,862.42

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20150.182% 31 Dec 2030 07 Oct 2015

STIF FUND

49,795.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 49,795.95

49,795.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Oct 20150.193% 31 Dec 2030 13 Oct 2015

STIF FUND

237,901.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 237,901.00

237,901.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Oct 20150.193% 31 Dec 2030 14 Oct 2015

STIF FUND

153,149.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 153,149.05

153,149.05

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Oct 20150.181% 31 Dec 2030 20 Oct 2015

STIF FUND

536,535.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 536,535.58

536,535.58

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Oct 20150.182% 31 Dec 2030 23 Oct 2015

STIF FUND

371,023.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 371,023.84

371,023.84

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20150.182% 31 Dec 2030 26 Oct 2015

STIF FUND

54,217.830 0.00100.000000Local1.000000 0.00 0.00 54,217.83

Books Closed Prepared by State StreetPage 805



NHHO
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 54,217.83

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.188% 31 Dec 2030 02 Nov 2015

STIF FUND

291,579.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 291,579.27

291,579.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Nov 20150.187% 31 Dec 2030 04 Nov 2015

STIF FUND

181,479.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 181,479.73

181,479.73

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Nov 20150.189% 31 Dec 2030 05 Nov 2015

STIF FUND

370,211.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 370,211.81

370,211.81

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Nov 20150.190% 31 Dec 2030 09 Nov 2015

STIF FUND

36,116.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 36,116.91

36,116.91

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Nov 20150.189% 31 Dec 2030 12 Nov 2015

STIF FUND

193,965.980 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 193,965.98

193,965.98

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Nov 20150.193% 31 Dec 2030 16 Nov 2015

STIF FUND

11,582.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,582.63

11,582.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Nov 20150.193% 31 Dec 2030 17 Nov 2015

STIF FUND

31,434.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 31,434.91

31,434.91

Books Closed Prepared by State StreetPage 806



NHHO
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Nov 20150.191% 31 Dec 2030 19 Nov 2015

STIF FUND

153,762.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 153,762.42

153,762.42

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Nov 20150.184% 31 Dec 2030 20 Nov 2015

STIF FUND

128,721.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 128,721.99

128,721.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Nov 20150.182% 31 Dec 2030 23 Nov 2015

STIF FUND

261,249.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 261,249.23

261,249.23

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Nov 20150.183% 31 Dec 2030 25 Nov 2015

STIF FUND

145,019.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 145,019.48

145,019.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Nov 20150.192% 31 Dec 2030 27 Nov 2015

STIF FUND

24,486.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 24,486.46

24,486.46

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Dec 20150.201% 31 Dec 2030 02 Dec 2015

STIF FUND

135,409.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 135,409.16

135,409.16

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.210% 31 Dec 2030 07 Dec 2015

STIF FUND

523,212.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 523,212.45

523,212.45

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Dec 20150.217% 31 Dec 2030 09 Dec 2015

Books Closed Prepared by State StreetPage 807



NHHO
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

289,230.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 289,230.59

289,230.59

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Dec 20150.224% 31 Dec 2030 11 Dec 2015

STIF FUND

346,792.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 346,792.77

346,792.77

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.223% 31 Dec 2030 14 Dec 2015

STIF FUND

1,288.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,288.67

1,288.67

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.272% 31 Dec 2030 21 Dec 2015

STIF FUND

89,498.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 89,498.95

89,498.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Dec 20150.289% 31 Dec 2030 22 Dec 2015

STIF FUND

79,399.980 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 79,399.98

79,399.98

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Dec 20150.282% 31 Dec 2030 24 Dec 2015

STIF FUND

75,644.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 75,644.72

75,644.72

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.285% 31 Dec 2030 28 Dec 2015

STIF FUND

122,510.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 122,510.42

122,510.42

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20150.295% 31 Dec 2030 30 Dec 2015

STIF FUND

37,179.870 0.00100.000000Local1.000000 0.00 0.00 37,179.87
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NHHO
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 37,179.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Dec 20150.296% 31 Dec 2030 31 Dec 2015

STIF FUND

36,444.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 36,444.61

36,444.61
86199E9B7 Total

0.00 0.000.00 5,186,708.685,186,708.680 Local

0.00 0.00 0.00 5,186,708.68Base

0.005,186,708.680 Local
0.00Base

0.00
0.00

0.00
0.00

5,186,708.68
5,186,708.68

US DOLLAR Total

CASH EQUIVALENTS  Total
5,186,708.680

Base 0.00 0.00 0.00 5,186,708.68

EQUITY
US DOLLAR

ROBERT W.BAIRD CO.INCORPORATE USD/DTC00165C104 AMC ENTERTAINMENT HLDS CL A 03 Nov 2015 0.04COMMON STOCK USD.01 06 Nov 2015

9,045.000 0.0026.632100Local1.000000
26.632100 0.00 316.58Base

316.58
0.00
0.00 241,203.92

241,203.92

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC03232P405 AMSURG CORP 16 Oct 2015 0.02COMMON STOCK 21 Oct 2015

1,105.000 0.0077.839200Local1.000000
77.839200 0.00 22.10Base

22.10
0.00
0.00 86,034.42

86,034.42

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC19 Oct 2015 0.0222 Oct 2015

2,190.000 0.0077.580300Local1.000000
77.580300 0.00 43.80Base

43.80
0.00
0.00 169,944.66

169,944.66

ISI GROUP INC USD/DTC22 Oct 2015 0.0327 Oct 2015

3,955.000 0.0063.106800Local1.000000 138.42 0.00 249,725.81
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NHHO
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

63.106800 0.00 138.42Base 0.00 249,725.81
03232P405 Total

204.32 0.000.00 505,704.897,250.000 Local

0.00 204.32 0.00 505,704.89Base

SIDCO CONVERGEX USD/DTC037598109 APOGEE ENTERPRISES INC 31 Dec 2015 0.04COMMON STOCK USD.333 OPEN

905.000 0.0043.996000Local1.000000
43.996000 0.00 31.68Base

31.68
0.00
0.00 39,848.06

39,848.06

JONESTRADING INSTITUTIONAL SERVICES USD/DTC31 Dec 2015 0.04OPEN

920.000 0.0043.962700Local1.000000
43.962700 0.00 32.20Base

32.20
0.00
0.00 40,477.88

40,477.88
037598109 Total

63.88 0.000.00 80,325.941,825.000 Local

0.00 63.88 0.00 80,325.94Base

STEPHENS,INC. USD/DTC05508R106 B+G FOODS INC 07 Oct 2015 0.04COMMON STOCK USD.01 13 Oct 2015

4,025.000 0.0035.853200Local1.000000
35.853200 0.00 140.88Base

140.88
0.00
0.00 144,450.01

144,450.01

STEPHENS,INC. USD/DTC08 Oct 2015 0.0414 Oct 2015

4,420.000 0.0036.231000Local1.000000
36.231000 0.00 154.70Base

154.70
0.00
0.00 160,295.72

160,295.72

STEPHENS,INC. USD/DTC09 Oct 2015 0.0415 Oct 2015

485.000 0.0036.900000Local1.000000
36.900000 0.00 16.98Base

16.98
0.00
0.00 17,913.48

17,913.48

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC09 Oct 2015 0.0415 Oct 2015

3,130.000 0.0036.880600Local1.000000
36.880600 0.00 109.55Base

109.55
0.00
0.00 115,545.83

115,545.83

STEPHENS,INC. USD/DTC12 Oct 2015 0.0415 Oct 2015

1,595.000 0.0036.960700Local1.000000
36.960700 0.00 55.83Base

55.83
0.00
0.00 59,008.15

59,008.15
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NHHO
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC12 Oct 2015 0.0415 Oct 2015

2,220.000 0.0037.018100Local1.000000
37.018100 0.00 77.70Base

77.70
0.00
0.00 82,257.88

82,257.88

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC13 Oct 2015 0.0416 Oct 2015

6,075.000 0.0037.105900Local1.000000
37.105900 0.00 212.63Base

212.63
0.00
0.00 225,630.97

225,630.97

CRAIG - HALLUM USD/DTC15 Oct 2015 0.0420 Oct 2015

3,173.000 0.0036.275500Local1.000000
36.275500 0.00 111.06Base

111.06
0.00
0.00 115,213.22

115,213.22

CRAIG - HALLUM USD/DTC16 Oct 2015 0.0421 Oct 2015

2,200.000 0.0037.041200Local1.000000
37.041200 0.00 77.00Base

77.00
0.00
0.00 81,567.64

81,567.64

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Oct 2015 0.0402 Nov 2015

4,805.000 0.0036.190500Local1.000000
36.190500 0.00 168.18Base

168.18
0.00
0.00 174,063.53

174,063.53

SUNTRUST CAPITAL MARKETS, INC. USD/DTC28 Oct 2015 0.0402 Nov 2015

1,660.000 0.0036.382500Local1.000000
36.382500 0.00 58.10Base

58.10
0.00
0.00 60,453.05

60,453.05
05508R106 Total

1,182.61 0.000.00 1,236,399.4833,788.000 Local

0.00 1,182.61 0.00 1,236,399.48Base

JEFFERIES + COMPANY INC USD/DTC067806109 BARNES GROUP INC 28 Oct 2015 0.04COMMON STOCK USD.01 02 Nov 2015

1,135.000 0.0036.341200Local1.000000
36.341200 0.00 39.73Base

39.73
0.00
0.00 41,286.99

41,286.99

M RAMSEY KING SECURITIES INC USD/DTC08579W103 BERRY PLASTICS GROUP INC 01 Oct 2015 0.03COMMON STOCK USD.01 06 Oct 2015

2,490.000 0.0030.930200Local1.000000
30.930200 0.00 62.25Base

62.25
0.00
0.00 77,078.45

77,078.45
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NHHO
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ROBERT W.BAIRD CO.INCORPORATE USD/DTC14 Oct 2015 0.0419 Oct 2015

5,885.000 0.0033.595800Local1.000000
33.595800 0.00 205.98Base

205.98
0.00
0.00 197,917.26

197,917.26

ROBERT W.BAIRD CO.INCORPORATE USD/DTC15 Oct 2015 0.0420 Oct 2015

4,870.000 0.0033.848900Local1.000000
33.848900 0.00 170.45Base

170.45
0.00
0.00 165,014.59

165,014.59
08579W103 Total

438.68 0.000.00 440,010.3013,245.000 Local

0.00 438.68 0.00 440,010.30Base

STIFEL NICOLAUS + CO INC USD/DTC099406100 BOOT BARN HOLDINGS INC 12 Nov 2015 0.02COMMON STOCK 17 Nov 2015

3,385.000 0.0010.432300Local1.000000
10.432300 0.00 67.70Base

67.70
0.00
0.00 35,381.04

35,381.04

MORGAN STANLEY CO INCORPORATED USD/DTC12 Nov 2015 0.0417 Nov 2015

11,805.000 0.0010.703400Local1.000000
10.703400 0.00 413.18Base

413.18
0.00
0.00 126,766.82

126,766.82

MORGAN STANLEY CO INCORPORATED USD/DTC13 Nov 2015 0.0418 Nov 2015

10,725.000 0.0010.582300Local1.000000
10.582300 0.00 375.38Base

375.38
0.00
0.00 113,870.55

113,870.55

MORGAN STANLEY CO INCORPORATED USD/DTC16 Nov 2015 0.0419 Nov 2015

8,880.000 0.009.952600Local1.000000
9.952600 0.00 310.80Base

310.80
0.00
0.00 88,689.89

88,689.89

SIDCO CONVERGEX USD/DTC18 Nov 2015 0.0423 Nov 2015

2,665.000 0.0010.730400Local1.000000
10.730400 0.00 93.28Base

93.28
0.00
0.00 28,689.80

28,689.80
099406100 Total

1,260.34 0.000.00 393,398.1037,460.000 Local

0.00 1,260.34 0.00 393,398.10Base
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NHHO
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS USD/DTC12621E103 CNO FINANCIAL GROUP INC 01 Oct 2015 0.03COMMON STOCK USD.01 06 Oct 2015

10,705.000 0.0018.678900Local1.000000
18.678900 0.00 267.63Base

267.63
0.00
0.00 200,225.25

200,225.25

LOOP CAPITAL MARKETS USD/DTC02 Oct 2015 0.0307 Oct 2015

17,260.000 0.0018.414300Local1.000000
18.414300 0.00 431.50Base

431.50
0.00
0.00 318,262.32

318,262.32

LOOP CAPITAL MARKETS USD/DTC05 Oct 2015 0.0308 Oct 2015

14,050.000 0.0019.061500Local1.000000
19.061500 0.00 351.25Base

351.25
0.00
0.00 268,165.33

268,165.33

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC07 Oct 2015 0.0213 Oct 2015

20,775.000 0.0019.281700Local1.000000
19.281700 0.00 415.50Base

415.50
0.00
0.00 400,992.82

400,992.82
12621E103 Total

1,465.88 0.000.00 1,187,645.7262,790.000 Local

0.00 1,465.88 0.00 1,187,645.72Base

STIFEL NICOLAUS + CO INC USD/DTC127190304 CACI INTERNATIONAL INC  CL A 28 Oct 2015 0.02COMMON STOCK USD.1 02 Nov 2015

980.000 0.0088.575700Local1.000000
88.575700 0.00 19.60Base

19.60
0.00
0.00 86,823.79

86,823.79

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC144577103 CARRIZO OIL + GAS INC 16 Oct 2015COMMON STOCK USD.01 21 Oct 2015

1,990.000 0.0038.500000Local1.000000
38.500000 0.00 0.00Base

0.00
0.00
0.00 76,615.00

76,615.00

STIFEL NICOLAUS + CO INC USD/DTC19 Nov 2015 0.0224 Nov 2015

2,860.000 0.0039.195100Local1.000000
39.195100 0.00 57.20Base

57.20
0.00
0.00 112,155.19

112,155.19

STEPHENS,INC. USD/DTC19 Nov 2015 0.0224 Nov 2015

2,790.000 0.0038.480000Local1.000000
38.480000 0.00 55.80Base

55.80
0.00
0.00 107,415.00

107,415.00
144577103 Total
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

113.00 0.000.00 296,185.197,640.000 Local

0.00 113.00 0.00 296,185.19Base

ROBERT W.BAIRD CO.INCORPORATE USD/DTC163893209 CHEMTURA CORP 29 Dec 2015 0.04COMMON STOCK USD.01 OPEN

1,800.000 0.0027.523100Local1.000000
27.523100 0.00 63.00Base

63.00
0.00
0.00 49,604.58

49,604.58

JEFFERIES + COMPANY INC USD/DTC18948M108 CLUBCORP HOLDINGS INC 01 Oct 2015 0.04COMMON STOCK USD.01 06 Oct 2015

2,885.000 0.0021.081600Local1.000000
21.081600 0.00 100.98Base

100.98
0.00
0.00 60,921.40

60,921.40

JEFFERIES + COMPANY INC USD/DTC02 Oct 2015 0.0407 Oct 2015

4,265.000 0.0021.118100Local1.000000
21.118100 0.00 149.28Base

149.28
0.00
0.00 90,217.98

90,217.98

JEFFERIES + COMPANY INC USD/DTC19 Oct 2015 0.0422 Oct 2015

2,655.000 0.0020.663700Local1.000000
20.663700 0.00 92.93Base

92.93
0.00
0.00 54,955.05

54,955.05

ROBERT W.BAIRD CO.INCORPORATE USD/DTC14 Dec 2015 0.0417 Dec 2015

5,975.000 0.0017.459300Local1.000000
17.459300 0.00 209.13Base

209.13
0.00
0.00 104,528.45

104,528.45
18948M108 Total

552.32 0.000.00 310,622.8815,780.000 Local

0.00 552.32 0.00 310,622.88Base

JONESTRADING INSTITUTIONAL SERVICES USD/DTC204166102 COMMVAULT SYSTEMS INC 02 Dec 2015 0.04COMMON STOCK USD.01 07 Dec 2015

2,015.000 0.0042.107600Local1.000000
42.107600 0.00 70.53Base

70.53
0.00
0.00 84,917.34

84,917.34

JONESTRADING INSTITUTIONAL SERVICES USD/DTC03 Dec 2015 0.0408 Dec 2015

8,375.000 0.0042.622400Local1.000000
42.622400 0.00 293.13Base

293.13
0.00
0.00 357,255.73

357,255.73

JONESTRADING INSTITUTIONAL SERVICES USD/DTC04 Dec 2015 0.0409 Dec 2015
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,935.000 0.0042.669800Local1.000000
42.669800 0.00 102.73Base

102.73
0.00
0.00 125,338.59

125,338.59

STIFEL NICOLAUS + CO INC USD/DTC07 Dec 2015 0.0210 Dec 2015

1,435.000 0.0042.240000Local1.000000
42.240000 0.00 28.70Base

28.70
0.00
0.00 60,643.10

60,643.10

JONESTRADING INSTITUTIONAL SERVICES USD/DTC07 Dec 2015 0.0410 Dec 2015

4,600.000 0.0041.936900Local1.000000
41.936900 0.00 161.00Base

161.00
0.00
0.00 193,070.74

193,070.74

JONESTRADING INSTITUTIONAL SERVICES USD/DTC11 Dec 2015 0.0416 Dec 2015

2,775.000 0.0039.233600Local1.000000
39.233600 0.00 97.13Base

97.13
0.00
0.00 108,970.37

108,970.37

STIFEL NICOLAUS + CO INC USD/DTC23 Dec 2015 0.0229 Dec 2015

460.000 0.0040.000000Local1.000000
40.000000 0.00 9.20Base

9.20
0.00
0.00 18,409.20

18,409.20

ROBERT W.BAIRD CO.INCORPORATE USD/DTC23 Dec 2015 0.0429 Dec 2015

2,565.000 0.0039.872800Local1.000000
39.872800 0.00 89.78Base

89.78
0.00
0.00 102,363.51

102,363.51
204166102 Total

852.20 0.000.00 1,050,968.5825,160.000 Local

0.00 852.20 0.00 1,050,968.58Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC20564W105 COMSCORE INC 04 Dec 2015 0.04COMMON STOCK USD.001 09 Dec 2015

5,470.000 0.0043.795400Local1.000000
43.795400 0.00 191.45Base

191.45
0.00
0.00 239,752.29

239,752.29

ISI GROUP INC USD/DTC07 Dec 2015 0.0310 Dec 2015

415.000 0.0043.005900Local1.000000
43.005900 0.00 14.52Base

14.52
0.00
0.00 17,861.97

17,861.97

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC02 Dec 2015 1 0.0408 Dec 2015

4,515.000 0.0044.378200Local1.000000 158.03 0.00 200,525.60
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FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

44.378200 0.00 158.03Base 0.00 200,525.60

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC03 Dec 2015 0.0408 Dec 2015

8,495.000 0.0044.470000Local1.000000
44.470000 0.00 297.33Base

297.33
0.00
0.00 378,069.98

378,069.98

CHEEVERS & CO. INC. USD/DTC22 Dec 2015 0.0328 Dec 2015

1,085.000 0.0039.303700Local1.000000
39.303700 0.00 27.13Base

27.13
0.00
0.00 42,671.64

42,671.64
20564W105 Total

688.46 0.000.00 878,881.4819,980.000 Local

0.00 688.46 0.00 878,881.48Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC212485106 CONVERGYS CORP 05 Oct 2015 0.04COMMON STOCK 08 Oct 2015

3,755.000 0.0024.138300Local1.000000
24.138300 0.00 131.43Base

131.43
0.00
0.00 90,770.75

90,770.75

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC05 Oct 2015 0.0208 Oct 2015

2,155.000 0.0024.024200Local1.000000
24.024200 0.00 43.10Base

43.10
0.00
0.00 51,815.25

51,815.25
212485106 Total

174.53 0.000.00 142,586.005,910.000 Local

0.00 174.53 0.00 142,586.00Base

STIFEL NICOLAUS + CO INC USD/DTC232577205 CYNOSURE INC A 28 Oct 2015 0.02COMMON STOCK USD.001 02 Nov 2015

3,000.000 0.0037.225700Local1.000000
37.225700 0.00 60.00Base

60.00
0.00
0.00 111,737.10

111,737.10

CRAIG - HALLUM USD/DTC29084Q100 EMCOR GROUP INC 03 Nov 2015 0.04COMMON STOCK USD.01 06 Nov 2015

4,060.000 0.0049.702900Local1.000000
49.702900 0.00 142.10Base

142.10
0.00
0.00 201,935.87

201,935.87

ROBERT W.BAIRD CO.INCORPORATE USD/DTC30 Dec 2015 0.04OPEN

1,175.000 0.0048.741000Local1.000000
48.741000 0.00 41.13Base

41.13
0.00
0.00 57,311.81

57,311.81
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ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

29084Q100 Total

183.23 0.000.00 259,247.685,235.000 Local

0.00 183.23 0.00 259,247.68Base

ISI GROUP INC USD/DTC29977A105 EVERCORE PARTNERS INC CL A 05 Nov 2015COMMON STOCK USD.01 10 Nov 2015

430.000 0.0055.000000Local1.000000
55.000000 0.00 0.00Base

0.00
0.00
0.00 23,650.00

23,650.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC29977G102 EVERBANK FINANCIAL CORP 14 Dec 2015 0.04COMMON STOCK USD.01 17 Dec 2015

3,435.000 0.0016.306100Local1.000000
16.306100 0.00 120.23Base

120.23
0.00
0.00 56,131.68

56,131.68

ROBERT W.BAIRD CO.INCORPORATE USD/DTC30 Dec 2015 0.04OPEN

3,640.000 0.0016.263800Local1.000000
16.263800 0.00 127.40Base

127.40
0.00
0.00 59,327.63

59,327.63
29977G102 Total

247.63 0.000.00 115,459.317,075.000 Local

0.00 247.63 0.00 115,459.31Base

RAYMOND JAMES AND ASSOCIATES INC USD/DTC349853101 FORWARD AIR CORP 30 Oct 2015 0.04COMMON STOCK USD.01 04 Nov 2015

2,180.000 0.0045.238700Local1.000000
45.238700 0.00 76.30Base

76.30
0.00
0.00 98,696.67

98,696.67

RAYMOND JAMES AND ASSOCIATES INC USD/DTC02 Nov 2015 0.0405 Nov 2015

1,205.000 0.0045.599900Local1.000000
45.599900 0.00 42.18Base

42.18
0.00
0.00 54,990.06

54,990.06
349853101 Total

118.48 0.000.00 153,686.733,385.000 Local

0.00 118.48 0.00 153,686.73Base

MORGAN STANLEY CO INCORPORATED USD/DTC391416104 GREAT WESTERN BANCORP INC 15 Oct 2015 0.04COMMON STOCK USD.01 20 Oct 2015

2,960.000 0.0025.150700Local1.000000
25.150700 0.00 103.60Base

103.60
0.00
0.00 74,549.67

74,549.67
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Base Currency: USD - US DOLLAR
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Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ROBERT W.BAIRD CO.INCORPORATE USD/DTC30 Dec 2015 0.04OPEN

2,850.000 0.0029.545300Local1.000000
29.545300 0.00 99.75Base

99.75
0.00
0.00 84,303.86

84,303.86
391416104 Total

203.35 0.000.00 158,853.535,810.000 Local

0.00 203.35 0.00 158,853.53Base

CRAIG - HALLUM USD/DTC39153L106 GREATBATCH INC 30 Oct 2015 0.04COMMON STOCK USD.001 04 Nov 2015

580.000 0.0052.877700Local1.000000
52.877700 0.00 20.30Base

20.30
0.00
0.00 30,689.37

30,689.37

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC447462102 HURON CONSULTING GROUP INC 16 Oct 2015 0.04COMMON STOCK USD.01 21 Oct 2015

2,660.000 0.0063.191800Local1.000000
63.191800 0.00 93.10Base

93.10
0.00
0.00 168,183.29

168,183.29

J.P. MORGAN SECURITIES INC. USD/DTC450911201 ITT CORP 09 Oct 2015 0.04COMMON STOCK USD1. 15 Oct 2015

2,175.000 0.0038.488600Local1.000000
38.488600 0.00 76.13Base

76.13
0.00
0.00 83,788.84

83,788.84

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC30 Nov 2015 0.0403 Dec 2015

1,355.000 0.0039.784400Local1.000000
39.784400 0.00 47.43Base

47.43
0.00
0.00 53,955.29

53,955.29
450911201 Total

123.56 0.000.00 137,744.133,530.000 Local

0.00 123.56 0.00 137,744.13Base

STIFEL NICOLAUS + CO INC USD/DTC45667G103 INFINERA CORP 28 Oct 2015 0.02COMMON STOCK USD.001 02 Nov 2015

4,105.000 0.0020.424200Local1.000000
20.424200 0.00 82.10Base

82.10
0.00
0.00 83,923.44

83,923.44

ROBERT W.BAIRD CO.INCORPORATE USD/DTC48123V102 J2 GLOBAL INC 05 Oct 2015 0.04COMMON STOCK USD.01 08 Oct 2015

1,829.000 0.0074.961100Local1.000000
74.961100 0.00 64.02Base

64.02
0.00
0.00 137,167.87

137,167.87
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC05 Oct 2015 0.0208 Oct 2015

501.000 0.0073.986100Local1.000000
73.986100 0.00 10.02Base

10.02
0.00
0.00 37,077.06

37,077.06
48123V102 Total

74.04 0.000.00 174,244.932,330.000 Local

0.00 74.04 0.00 174,244.93Base

ROBERT W.BAIRD CO.INCORPORATE USD/DTC537008104 LITTELFUSE INC 09 Nov 2015 0.04COMMON STOCK USD.01 13 Nov 2015

4,465.000 0.00112.583000Local1.000000
112.583000 0.00 156.28Base

156.28
0.00
0.00 502,839.38

502,839.38

ROBERT W.BAIRD CO.INCORPORATE USD/DTC10 Nov 2015 0.0416 Nov 2015

1,425.000 0.00111.593000Local1.000000
111.593000 0.00 49.88Base

49.88
0.00
0.00 159,069.91

159,069.91

ROBERT W.BAIRD CO.INCORPORATE USD/DTC11 Nov 2015 0.0416 Nov 2015

765.000 0.00112.651600Local1.000000
112.651600 0.00 26.78Base

26.78
0.00
0.00 86,205.25

86,205.25

STIFEL NICOLAUS + CO INC USD/DTC11 Nov 2015 0.0216 Nov 2015

710.000 0.00112.660000Local1.000000
112.660000 0.00 14.20Base

14.20
0.00
0.00 80,002.80

80,002.80

ROBERT W.BAIRD CO.INCORPORATE USD/DTC13 Nov 2015 0.0418 Nov 2015

1,160.000 0.00108.534300Local1.000000
108.534300 0.00 40.60Base

40.60
0.00
0.00 125,940.39

125,940.39

STIFEL NICOLAUS + CO INC USD/DTC16 Nov 2015 0.0219 Nov 2015

255.000 0.00109.430000Local1.000000
109.430000 0.00 5.10Base

5.10
0.00
0.00 27,909.75

27,909.75

ROBERT W.BAIRD CO.INCORPORATE USD/DTC16 Nov 2015 0.0419 Nov 2015

865.000 0.00108.854900Local1.000000
108.854900 0.00 30.28Base

30.28
0.00
0.00 94,189.77

94,189.77
537008104 Total
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

323.12 0.000.00 1,076,157.259,645.000 Local

0.00 323.12 0.00 1,076,157.25Base

PIPER JAFFRAY USD/DTC556269108 STEVEN MADDEN LTD 29 Oct 2015 0.03COMMON STOCK USD.000 03 Nov 2015

4,595.000 0.0034.793400Local1.000000
34.793400 0.00 160.82Base

160.82
0.00
0.00 160,036.49

160,036.49

LOOP CAPITAL MARKETS USD/DTC57164Y107 MARRIOTT VACATIONS WORLD 16 Oct 2015 0.03COMMON STOCK USD.01 21 Oct 2015

2,600.000 0.0061.793100Local1.000000
61.793100 0.00 65.00Base

65.00
0.00
0.00 160,727.06

160,727.06

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC595137100 MICROSEMI CORP 04 Dec 2015 0.04COMMON STOCK USD.2 09 Dec 2015

4,655.000 0.0037.245600Local1.000000
37.245600 0.00 162.93Base

162.93
0.00
0.00 173,541.20

173,541.20

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC07 Dec 2015 0.0410 Dec 2015

9,545.000 0.0036.780900Local1.000000
36.780900 0.00 334.08Base

334.08
0.00
0.00 351,407.77

351,407.77

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC08 Dec 2015 0.0411 Dec 2015

1,940.000 0.0035.824500Local1.000000
35.824500 0.00 67.90Base

67.90
0.00
0.00 69,567.43

69,567.43

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC09 Dec 2015 0.0414 Dec 2015

2,035.000 0.0035.473700Local1.000000
35.473700 0.00 71.23Base

71.23
0.00
0.00 72,260.21

72,260.21

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC10 Dec 2015 0.0415 Dec 2015

2,265.000 0.0035.250700Local1.000000
35.250700 0.00 79.28Base

79.28
0.00
0.00 79,922.12

79,922.12

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC11 Dec 2015 0.0416 Dec 2015

2,685.000 0.0034.201300Local1.000000
34.201300 0.00 93.98Base

93.98
0.00
0.00 91,924.47

91,924.47

LOOP CAPITAL MARKETS USD/DTC23 Dec 2015 0.0329 Dec 2015

Books Closed Prepared by State StreetPage 820



NHHO
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,550.000 0.0032.757600Local1.000000
32.757600 0.00 63.75Base

63.75
0.00
0.00 83,595.63

83,595.63
595137100 Total

873.15 0.000.00 922,218.8325,675.000 Local

0.00 873.15 0.00 922,218.83Base

STIFEL NICOLAUS + CO INC USD/DTC609839105 MONOLITHIC POWER SYSTEMS INC 06 Oct 2015 0.04COMMON STOCK USD.001 09 Oct 2015

5,550.000 0.0053.563500Local1.000000
53.563500 0.00 194.25Base

194.25
0.00
0.00 297,471.68

297,471.68

STIFEL NICOLAUS + CO INC USD/DTC07 Oct 2015 0.0413 Oct 2015

975.000 0.0055.050000Local1.000000
55.050000 0.00 34.13Base

34.13
0.00
0.00 53,707.88

53,707.88

STIFEL NICOLAUS + CO INC USD/DTC08 Oct 2015 0.0414 Oct 2015

8,240.000 0.0055.041500Local1.000000
55.041500 0.00 288.40Base

288.40
0.00
0.00 453,830.36

453,830.36

STIFEL NICOLAUS + CO INC USD/DTC16 Oct 2015 0.0421 Oct 2015

2,985.000 0.0056.967000Local1.000000
56.967000 0.00 104.48Base

104.48
0.00
0.00 170,150.98

170,150.98
609839105 Total

621.26 0.000.00 975,160.9017,750.000 Local

0.00 621.26 0.00 975,160.90Base

ROBERT W.BAIRD CO.INCORPORATE USD/DTC625383104 MULTI COLOR CORP 01 Oct 2015 0.04COMMON STOCK 06 Oct 2015

4,145.000 0.0075.819500Local1.000000
75.819500 0.00 145.08Base

145.08
0.00
0.00 314,416.91

314,416.91

JEFFERIES + COMPANY INC USD/DTC23 Oct 2015 0.0428 Oct 2015

1,555.000 0.0075.945500Local1.000000
75.945500 0.00 54.43Base

54.43
0.00
0.00 118,149.68

118,149.68

JONESTRADING INSTITUTIONAL SERVICES USD/DTC24 Nov 2015 0.0430 Nov 2015

1,180.000 0.0063.951100Local1.000000 41.30 0.00 75,503.60
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

63.951100 0.00 41.30Base 0.00 75,503.60

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC02 Dec 2015 1 0.0408 Dec 2015

535.000 0.0064.569800Local1.000000
64.569800 0.00 18.73Base

18.73
0.00
0.00 34,563.57

34,563.57

ROBERT W.BAIRD CO.INCORPORATE USD/DTC29 Dec 2015 0.04OPEN

185.000 0.0061.941500Local1.000000
61.941500 0.00 6.48Base

6.48
0.00
0.00 11,465.66

11,465.66
625383104 Total

266.02 0.000.00 554,099.427,600.000 Local

0.00 266.02 0.00 554,099.42Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC62855J104 MYRIAD GENETICS INC 14 Dec 2015 0.04COMMON STOCK USD.01 17 Dec 2015

3,235.000 0.0042.612300Local1.000000
42.612300 0.00 113.23Base

113.23
0.00
0.00 137,964.02

137,964.02

STIFEL NICOLAUS + CO INC USD/DTC15 Dec 2015 0.0218 Dec 2015

2,885.000 0.0043.878200Local1.000000
43.878200 0.00 57.70Base

57.70
0.00
0.00 126,646.31

126,646.31

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC15 Dec 2015 0.0418 Dec 2015

5,435.000 0.0043.631200Local1.000000
43.631200 0.00 190.23Base

190.23
0.00
0.00 237,325.80

237,325.80

STIFEL NICOLAUS + CO INC USD/DTC16 Dec 2015 0.0221 Dec 2015

2,460.000 0.0043.579600Local1.000000
43.579600 0.00 49.20Base

49.20
0.00
0.00 107,255.02

107,255.02

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC16 Dec 2015 0.0421 Dec 2015

4,230.000 0.0043.655300Local1.000000
43.655300 0.00 148.05Base

148.05
0.00
0.00 184,809.97

184,809.97
62855J104 Total

558.41 0.000.00 794,001.1218,245.000 Local

0.00 558.41 0.00 794,001.12Base
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MORGAN STANLEY CO INCORPORATED USD/DTC678026105 OIL STATES INTERNATIONAL INC 03 Nov 2015 0.04COMMON STOCK USD.01 06 Nov 2015

1,425.000 0.0032.471000Local1.000000
32.471000 0.00 49.88Base

49.88
0.00
0.00 46,321.06

46,321.06

M RAMSEY KING SECURITIES INC USD/DTC31 Dec 2015 0.03OPEN

3,465.000 0.0027.221900Local1.000000
27.221900 0.00 86.63Base

86.63
0.00
0.00 94,410.51

94,410.51
678026105 Total

136.51 0.000.00 140,731.574,890.000 Local

0.00 136.51 0.00 140,731.57Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC680033107 OLD NATIONAL BANCORP 21 Oct 2015 0.04COMMON STOCK 26 Oct 2015

21,340.000 0.0013.947200Local1.000000
13.947200 0.00 746.90Base

746.90
0.00
0.00 298,380.15

298,380.15

STIFEL NICOLAUS + CO INC USD/DTC22 Oct 2015 0.0427 Oct 2015

45,225.000 0.0014.103000Local1.000000
14.103000 0.00 1,582.88Base

1,582.88
0.00
0.00 639,391.06

639,391.06

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC22 Oct 2015 0.0427 Oct 2015

5,340.000 0.0014.143600Local1.000000
14.143600 0.00 186.90Base

186.90
0.00
0.00 75,713.72

75,713.72
680033107 Total

2,516.68 0.000.00 1,013,484.9371,905.000 Local

0.00 2,516.68 0.00 1,013,484.93Base

CHEEVERS & CO. INC. USD/DTC703481101 PATTERSON UTI ENERGY INC 23 Oct 2015 0.03COMMON STOCK USD.01 28 Oct 2015

8,860.000 0.0014.807400Local1.000000
14.807400 0.00 221.50Base

221.50
0.00
0.00 131,415.06

131,415.06

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC74112D101 PRESTIGE BRANDS HOLDINGS INC 30 Nov 2015 0.04COMMON STOCK USD.01 03 Dec 2015

1,885.000 0.0050.930900Local1.000000
50.930900 0.00 65.98Base

65.98
0.00
0.00 96,070.73

96,070.73
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

J.P. MORGAN SECURITIES INC. USD/DTC743713109 PROTO LABS INC 08 Oct 2015 0.04COMMON STOCK USD.001 14 Oct 2015

1,330.000 0.0068.763600Local1.000000
68.763600 0.00 46.55Base

46.55
0.00
0.00 91,502.14

91,502.14

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC22 Oct 2015 0.0227 Oct 2015

1,525.000 0.0062.864600Local1.000000
62.864600 0.00 30.50Base

30.50
0.00
0.00 95,899.02

95,899.02
743713109 Total

77.05 0.000.00 187,401.162,855.000 Local

0.00 77.05 0.00 187,401.16Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC758750103 REGAL BELOIT CORP 09 Oct 2015 0.04COMMON STOCK USD.01 15 Oct 2015

1,955.000 0.0062.888200Local1.000000
62.888200 0.00 68.43Base

68.43
0.00
0.00 123,014.86

123,014.86

ROBERT W.BAIRD CO.INCORPORATE USD/DTC29 Dec 2015 0.04OPEN

780.000 0.0058.587100Local1.000000
58.587100 0.00 27.30Base

27.30
0.00
0.00 45,725.24

45,725.24
758750103 Total

95.73 0.000.00 168,740.102,735.000 Local

0.00 95.73 0.00 168,740.10Base

ROBERT W.BAIRD CO.INCORPORATE USD/DTC81616X103 SELECT COMFORT CORPORATION 30 Dec 2015 0.04COMMON STOCK USD.01 OPEN

2,605.000 0.0021.690100Local1.000000
21.690100 0.00 91.18Base

91.18
0.00
0.00 56,593.89

56,593.89

ROBERT W.BAIRD CO.INCORPORATE USD/DTC860630102 STIFEL FINANCIAL CORP 23 Oct 2015 0.04COMMON STOCK USD.15 28 Oct 2015

4,225.000 0.0043.347000Local1.000000
43.347000 0.00 147.88Base

147.88
0.00
0.00 183,288.96

183,288.96

ROBERT W.BAIRD CO.INCORPORATE USD/DTC26 Oct 2015 0.0429 Oct 2015

3,940.000 0.0043.624800Local1.000000
43.624800 0.00 137.90Base

137.90
0.00
0.00 172,019.61

172,019.61
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FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ROBERT W.BAIRD CO.INCORPORATE USD/DTC27 Oct 2015 0.0430 Oct 2015

10,360.000 0.0043.473000Local1.000000
43.473000 0.00 362.60Base

362.60
0.00
0.00 450,742.88

450,742.88
860630102 Total

648.38 0.000.00 806,051.4518,525.000 Local

0.00 648.38 0.00 806,051.45Base

M RAMSEY KING SECURITIES INC USD/DTC868157108 SUPERIOR ENERGY SERVICES INC 31 Dec 2015 0.03COMMON STOCK USD.001 OPEN

6,455.000 0.0013.491400Local1.000000
13.491400 0.00 161.38Base

161.38
0.00
0.00 87,248.37

87,248.37

CHEEVERS & CO. INC. USD/DTC872275102 TCF FINANCIAL CORP 30 Oct 2015 0.03COMMON STOCK USD.01 04 Nov 2015

12,620.000 0.0015.429700Local1.000000
15.429700 0.00 315.50Base

315.50
0.00
0.00 195,038.31

195,038.31

ROBERT W.BAIRD CO.INCORPORATE USD/DTC896818101 TRIUMPH GROUP INC 24 Nov 2015 0.04COMMON STOCK USD.001 30 Nov 2015

3,800.000 0.0039.189700Local1.000000
39.189700 0.00 133.00Base

133.00
0.00
0.00 149,053.86

149,053.86

CRAIG - HALLUM USD/DTC92343X100 VERINT SYSTEMS INC 02 Oct 2015 0.04COMMON STOCK USD.001 07 Oct 2015

1,415.000 0.0043.101000Local1.000000
43.101000 0.00 49.53Base

49.53
0.00
0.00 61,037.45

61,037.45

CRAIG - HALLUM USD/DTC03 Nov 2015 0.0406 Nov 2015

3,535.000 0.0048.829300Local1.000000
48.829300 0.00 123.73Base

123.73
0.00
0.00 172,735.31

172,735.31
92343X100 Total

173.26 0.000.00 233,772.764,950.000 Local

0.00 173.26 0.00 233,772.76Base

MORGAN STANLEY CO INCORPORATED USD/DTC92827P102 VIRTUSA CORP 05 Nov 2015 0.04COMMON STOCK USD.01 10 Nov 2015

5,930.000 0.0052.654400Local1.000000
52.654400 0.00 207.55Base

207.55
0.00
0.00 312,448.14

312,448.14
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Purchase Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CREDIT SUISSE SECURITIES (USA) LLC USD/DTCG0464B107 ARGO GROUP INTERNATIONAL 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

630.000 0.0060.495700Local1.000000
60.495700 0.00 12.60Base

12.60
0.00
0.00 38,124.89

38,124.89

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC16 Oct 2015 0.0221 Oct 2015

345.000 0.0061.806500Local1.000000
61.806500 0.00 6.90Base

6.90
0.00
0.00 21,330.14

21,330.14
G0464B107 Total

19.50 0.000.00 59,455.03975.000 Local

0.00 19.50 0.00 59,455.03Base

0.00517,028.000 Local
0.00Base

16,371.90
16,371.90

0.00
0.00

16,638,973.78
16,638,973.78

US DOLLAR Total

EQUITY  Total
517,028.000

Base 0.00 16,371.90 0.00 16,638,973.78

21,825,682.460.0016,371.900.00

5,703,736.680

PURCHASE Total

Base
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Sales Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.157% 31 Dec 2030 01 Oct 2015

STIF FUND

50,154.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,154.50

50,154.50

STATE STREET BANK AND TRUST USD/CSW05 Oct 201531 Dec 2030 05 Oct 2015

STIF FUND

108,647.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 108,647.59

108,647.59

STATE STREET BANK AND TRUST USD/CSW06 Oct 201531 Dec 2030 06 Oct 2015

STIF FUND

91,545.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 91,545.77

91,545.77

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Oct 20150.154% 31 Dec 2030 08 Oct 2015

STIF FUND

341,604.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 341,604.52

341,604.52

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Oct 20150.161% 31 Dec 2030 09 Oct 2015

STIF FUND

195,634.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 195,634.56

195,634.56

STATE STREET BANK AND TRUST USD/CSW15 Oct 201531 Dec 2030 15 Oct 2015

STIF FUND

26,822.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 26,822.77

26,822.77

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.167% 31 Dec 2030 16 Oct 2015

STIF FUND

79,329.550 0.00100.000000Local1.000000 0.00 0.00 79,329.55
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Sales Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 79,329.55

STATE STREET BANK AND TRUST USD/CSW19 Oct 201531 Dec 2030 19 Oct 2015

STIF FUND

99,083.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 99,083.44

99,083.44

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Oct 20150.166% 31 Dec 2030 21 Oct 2015

STIF FUND

635,419.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 635,419.64

635,419.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Oct 20150.161% 31 Dec 2030 22 Oct 2015

STIF FUND

155,113.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 155,113.26

155,113.26

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.164% 31 Dec 2030 27 Oct 2015

STIF FUND

515,960.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 515,960.32

515,960.32

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Oct 20150.171% 31 Dec 2030 28 Oct 2015

STIF FUND

29,474.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 29,474.91

29,474.91

STATE STREET BANK AND TRUST USD/CSW29 Oct 201531 Dec 2030 29 Oct 2015

STIF FUND

229,136.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 229,136.78

229,136.78

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.175% 31 Dec 2030 30 Oct 2015

STIF FUND

298,629.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 298,629.55

298,629.55
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FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Sales Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Nov 20150.178% 31 Dec 2030 03 Nov 2015

STIF FUND

154,188.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 154,188.49

154,188.49

STATE STREET BANK AND TRUST USD/CSW06 Nov 201531 Dec 2030 06 Nov 2015

STIF FUND

617,166.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 617,166.39

617,166.39

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Nov 20150.193% 31 Dec 2030 10 Nov 2015

STIF FUND

61,764.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 61,764.24

61,764.24

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Nov 20150.193% 31 Dec 2030 13 Nov 2015

STIF FUND

289,335.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 289,335.65

289,335.65

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Nov 20150.181% 31 Dec 2030 18 Nov 2015

STIF FUND

39,174.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 39,174.85

39,174.85

STATE STREET BANK AND TRUST USD/CSW24 Nov 201531 Dec 2030 24 Nov 2015

STIF FUND

83,113.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 83,113.55

83,113.55

STATE STREET BANK AND TRUST USD/CSW30 Nov 201531 Dec 2030 30 Nov 2015

STIF FUND

36,210.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 36,210.45

36,210.45

STATE STREET BANK AND TRUST USD/CSW01 Dec 201531 Dec 2030 01 Dec 2015
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FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Sales Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

121,717.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 121,717.12

121,717.12

STATE STREET BANK AND TRUST USD/CSW03 Dec 201531 Dec 2030 03 Dec 2015

STIF FUND

59,838.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 59,838.00

59,838.00

STATE STREET BANK AND TRUST USD/CSW04 Dec 201531 Dec 2030 04 Dec 2015

STIF FUND

125,733.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 125,733.52

125,733.52

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Dec 20150.182% 31 Dec 2030 08 Dec 2015

STIF FUND

289,074.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 289,074.68

289,074.68

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Dec 20150.182% 31 Dec 2030 10 Dec 2015

STIF FUND

358,753.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 358,753.55

358,753.55

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Dec 20150.187% 31 Dec 2030 15 Dec 2015

STIF FUND

6,908.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,908.36

6,908.36

STATE STREET BANK AND TRUST USD/CSW16 Dec 201531 Dec 2030 16 Dec 2015

STIF FUND

200,894.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,894.84

200,894.84

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Dec 20150.189% 31 Dec 2030 17 Dec 2015

STIF FUND

97,836.590 0.00100.000000Local1.000000 0.00 0.00 97,836.59
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FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 97,836.59

STATE STREET BANK AND TRUST USD/CSW18 Dec 201531 Dec 2030 18 Dec 2015

STIF FUND

246,628.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 246,628.20

246,628.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Dec 20150.190% 31 Dec 2030 29 Dec 2015

STIF FUND

95,154.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 95,154.25

95,154.25
86199E9B7 Total

0.00 0.000.00 5,740,049.895,740,049.890 Local

0.00 0.00 0.00 5,740,049.89Base

0.005,740,049.890 Local
0.00Base

0.00
0.00

0.00
0.00

5,740,049.89
5,740,049.89

US DOLLAR Total

CASH EQUIVALENTS  Total
5,740,049.890

Base 0.00 0.00 0.00 5,740,049.89

EQUITY
US DOLLAR

ROBERT W.BAIRD CO.INCORPORATE USD/DTC00165C104 AMC ENTERTAINMENT HLDS CL A 23 Dec 2015 0.04COMMON STOCK USD.01 29 Dec 2015

2,315.000 0.0023.518700Local1.000000
23.518700 0.00 81.03Base

81.03
1.01
1.01 54,363.75

54,363.75

ROBERT W.BAIRD CO.INCORPORATE USD/DTC24 Dec 2015 0.0430 Dec 2015

1,490.000 0.0023.278800Local1.000000
23.278800 0.00 52.15Base

52.15
0.64
0.64 34,632.62

34,632.62

ROBERT W.BAIRD CO.INCORPORATE USD/DTC28 Dec 2015 0.0431 Dec 2015

905.000 0.0022.974800Local1.000000 31.68 0.39 20,760.12
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ISBI - FIDUCIARY MGT ASS.Sales Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

22.974800 0.00 31.68Base 0.39 20,760.12
00165C104 Total

164.86 2.040.00 109,756.494,710.000 Local

0.00 164.86 2.04 109,756.49Base

JONESTRADING INSTITUTIONAL SERVICES USD/DTC007973100 ADVANCED ENERGY INDUSTRIES 06 Oct 2015 0.02COMMON STOCK USD.001 09 Oct 2015

3,410.000 0.0027.376600Local1.000000
27.376600 0.00 68.20Base

68.20
1.72
1.72 93,284.29

93,284.29

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC06 Oct 2015 0.0209 Oct 2015

310.000 0.0027.610300Local1.000000
27.610300 0.00 6.20Base

6.20
0.16
0.16 8,552.83

8,552.83

JONESTRADING INSTITUTIONAL SERVICES USD/DTC07 Oct 2015 0.0213 Oct 2015

5,245.000 0.0027.887800Local1.000000
27.887800 0.00 104.90Base

104.90
2.70
2.70 146,163.91

146,163.91

JONESTRADING INSTITUTIONAL SERVICES USD/DTC08 Oct 2015 0.0214 Oct 2015

8,145.000 0.0027.680300Local1.000000
27.680300 0.00 162.90Base

162.90
4.15
4.15 225,288.99

225,288.99

JONESTRADING INSTITUTIONAL SERVICES USD/DTC09 Oct 2015 0.0215 Oct 2015

1,360.000 0.0027.874100Local1.000000
27.874100 0.00 27.20Base

27.20
0.70
0.70 37,880.88

37,880.88

JONESTRADING INSTITUTIONAL SERVICES USD/DTC12 Oct 2015 0.0215 Oct 2015

990.000 0.0027.800500Local1.000000
27.800500 0.00 19.80Base

19.80
0.51
0.51 27,502.19

27,502.19

JONESTRADING INSTITUTIONAL SERVICES USD/DTC13 Oct 2015 0.0216 Oct 2015

2,985.000 0.0027.510000Local1.000000
27.510000 0.00 59.70Base

59.70
1.52
1.52 82,056.13

82,056.13

JONESTRADING INSTITUTIONAL SERVICES USD/DTC14 Oct 2015 0.0219 Oct 2015

2,715.000 0.0027.500000Local1.000000
27.500000 0.00 54.30Base

54.30
1.38
1.38 74,606.82

74,606.82
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FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

JONESTRADING INSTITUTIONAL SERVICES USD/DTC15 Oct 2015 0.0220 Oct 2015

5,940.000 0.0028.038100Local1.000000
28.038100 0.00 118.80Base

118.80
3.07
3.07 166,424.44

166,424.44
007973100 Total

622.00 15.910.00 861,760.4831,100.000 Local

0.00 622.00 15.91 861,760.48Base

JEFFERIES + COMPANY INC USD/DTC03232P405 AMSURG CORP 06 Nov 2015 0.04COMMON STOCK 12 Nov 2015

2,100.000 0.0083.611300Local1.000000
83.611300 0.00 73.50Base

73.50
3.24
3.24 175,506.99

175,506.99

CRAIG - HALLUM USD/DTC03475V101 ANGIODYNAMICS INC 19 Oct 2015 0.04COMMON STOCK USD.01 22 Oct 2015

310.000 0.0012.529400Local1.000000
12.529400 0.00 10.85Base

10.85
0.08
0.08 3,873.18

3,873.18

JONESTRADING INSTITUTIONAL SERVICES USD/DTC20 Oct 2015 0.0223 Oct 2015

195.000 0.0012.580000Local1.000000
12.580000 0.00 3.90Base

3.90
0.05
0.05 2,449.15

2,449.15

JONESTRADING INSTITUTIONAL SERVICES USD/DTC28 Oct 2015 0.0202 Nov 2015

11,335.000 0.0012.401100Local1.000000
12.401100 0.00 226.70Base

226.70
2.59
2.59 140,337.18

140,337.18

JONESTRADING INSTITUTIONAL SERVICES USD/DTC29 Oct 2015 0.0203 Nov 2015

465.000 0.0012.600000Local1.000000
12.600000 0.00 9.30Base

9.30
0.11
0.11 5,849.59

5,849.59

JONESTRADING INSTITUTIONAL SERVICES USD/DTC30 Oct 2015 0.0204 Nov 2015

1,925.000 0.0012.604500Local1.000000
12.604500 0.00 38.50Base

38.50
0.45
0.45 24,224.71

24,224.71

JONESTRADING INSTITUTIONAL SERVICES USD/DTC02 Nov 2015 0.0205 Nov 2015

5,930.000 0.0012.688400Local1.000000
12.688400 0.00 118.60Base

118.60
1.39
1.39 75,122.22

75,122.22

Books Closed Prepared by State StreetPage 833



NHHO
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Sales Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.
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Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

JONESTRADING INSTITUTIONAL SERVICES USD/DTC03 Nov 2015 0.0206 Nov 2015

3,535.000 0.0012.758500Local1.000000
12.758500 0.00 70.70Base

70.70
0.83
0.83 45,029.77

45,029.77

JONESTRADING INSTITUTIONAL SERVICES USD/DTC04 Nov 2015 0.0209 Nov 2015

2,815.000 0.0012.850400Local1.000000
12.850400 0.00 56.30Base

56.30
0.67
0.67 36,116.91

36,116.91

JONESTRADING INSTITUTIONAL SERVICES USD/DTC05 Nov 2015 0.0210 Nov 2015

1,520.000 0.0013.005000Local1.000000
13.005000 0.00 30.40Base

30.40
0.37
0.37 19,736.83

19,736.83

JONESTRADING INSTITUTIONAL SERVICES USD/DTC06 Nov 2015 0.0212 Nov 2015

1,395.000 0.0013.252500Local1.000000
13.252500 0.00 27.90Base

27.90
0.35
0.35 18,458.99

18,458.99

JONESTRADING INSTITUTIONAL SERVICES USD/DTC09 Nov 2015 0.0213 Nov 2015

755.000 0.0013.026800Local1.000000
13.026800 0.00 15.10Base

15.10
0.19
0.19 9,819.94

9,819.94

JONESTRADING INSTITUTIONAL SERVICES USD/DTC10 Nov 2015 0.0216 Nov 2015

875.000 0.0012.261600Local1.000000
12.261600 0.00 17.50Base

17.50
0.20
0.20 10,711.20

10,711.20

JONESTRADING INSTITUTIONAL SERVICES USD/DTC11 Nov 2015 0.0216 Nov 2015

965.000 0.0011.866000Local1.000000
11.866000 0.00 19.30Base

19.30
0.22
0.22 11,431.17

11,431.17

JONESTRADING INSTITUTIONAL SERVICES USD/DTC12 Nov 2015 0.0217 Nov 2015

1,955.000 0.0011.763900Local1.000000
11.763900 0.00 39.10Base

39.10
0.43
0.43 22,958.89

22,958.89

STIFEL NICOLAUS + CO INC USD/DTC13 Nov 2015 0.0218 Nov 2015

840.000 0.0011.750000Local1.000000
11.750000 0.00 16.80Base

16.80
0.19
0.19 9,853.01

9,853.01

CRAIG - HALLUM USD/DTC13 Nov 2015 0.0418 Nov 2015
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,565.000 0.0011.755700Local1.000000
11.755700 0.00 89.78Base

89.78
0.56
0.56 30,063.03

30,063.03

JONESTRADING INSTITUTIONAL SERVICES USD/DTC13 Nov 2015 0.0218 Nov 2015

3,420.000 0.0011.746600Local1.000000
11.746600 0.00 68.40Base

68.40
0.74
0.74 40,104.23

40,104.23

STIFEL NICOLAUS + CO INC USD/DTC16 Nov 2015 0.0219 Nov 2015

655.000 0.0011.859700Local1.000000
11.859700 0.00 13.10Base

13.10
0.15
0.15 7,754.85

7,754.85

JONESTRADING INSTITUTIONAL SERVICES USD/DTC16 Nov 2015 0.0219 Nov 2015

670.000 0.0011.850100Local1.000000
11.850100 0.00 13.40Base

13.40
0.15
0.15 7,926.02

7,926.02

JONESTRADING INSTITUTIONAL SERVICES USD/DTC17 Nov 2015 0.0220 Nov 2015

1,225.000 0.0011.592400Local1.000000
11.592400 0.00 24.50Base

24.50
0.27
0.27 14,175.92

14,175.92

STIFEL NICOLAUS + CO INC USD/DTC18 Nov 2015 0.0223 Nov 2015

275.000 0.0011.685000Local1.000000
11.685000 0.00 5.50Base

5.50
0.06
0.06 3,207.82

3,207.82

JONESTRADING INSTITUTIONAL SERVICES USD/DTC18 Nov 2015 0.0223 Nov 2015

855.000 0.0011.690900Local1.000000
11.690900 0.00 17.10Base

17.10
0.19
0.19 9,978.43

9,978.43

JONESTRADING INSTITUTIONAL SERVICES USD/DTC19 Nov 2015 0.0224 Nov 2015

2,445.000 0.0011.530300Local1.000000
11.530300 0.00 48.90Base

48.90
0.52
0.52 28,142.16

28,142.16

JONESTRADING INSTITUTIONAL SERVICES USD/DTC20 Nov 2015 0.0225 Nov 2015

3,170.000 0.0011.420900Local1.000000
11.420900 0.00 63.40Base

63.40
0.67
0.67 36,140.18

36,140.18

JONESTRADING INSTITUTIONAL SERVICES USD/DTC23 Nov 2015 0.0227 Nov 2015

1,715.000 0.0011.326600Local1.000000 34.30 0.36 19,390.46
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Base Currency: USD - US DOLLAR

October 1, 2015
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Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

11.326600 0.00 34.30Base 0.36 19,390.46

JONESTRADING INSTITUTIONAL SERVICES USD/DTC24 Nov 2015 0.0430 Nov 2015

3,075.000 0.0011.269600Local1.000000
11.269600 0.00 107.63Base

107.63
0.64
0.64 34,545.75

34,545.75

JONESTRADING INSTITUTIONAL SERVICES USD/DTC25 Nov 2015 0.0401 Dec 2015

1,905.000 0.0011.271300Local1.000000
11.271300 0.00 66.68Base

66.68
0.40
0.40 21,404.75

21,404.75
03475V101 Total

1,253.64 12.830.00 688,806.3456,790.000 Local

0.00 1,253.64 12.83 688,806.34Base

STIFEL NICOLAUS + CO INC USD/DTC037598109 APOGEE ENTERPRISES INC 09 Dec 2015 0.02COMMON STOCK USD.333 14 Dec 2015

210.000 0.0046.715000Local1.000000
46.715000 0.00 4.20Base

4.20
0.19
0.19 9,805.76

9,805.76

ISI GROUP INC USD/DTC09 Dec 2015 0.0414 Dec 2015

980.000 0.0045.571000Local1.000000
45.571000 0.00 34.30Base

34.30
0.83
0.83 44,624.45

44,624.45
037598109 Total

38.50 1.020.00 54,430.211,190.000 Local

0.00 38.50 1.02 54,430.21Base

STIFEL NICOLAUS + CO INC USD/DTC046433108 ASTRONICS CORP 01 Oct 2015 0.04COMMON STOCK USD.01 06 Oct 2015

1,945.000 0.0039.330300Local1.000000
39.330300 0.00 68.08Base

68.08
1.41
1.41 76,427.94

76,427.94

STIFEL NICOLAUS + CO INC USD/DTC02 Oct 2015 0.0407 Oct 2015

2,875.000 0.0038.765300Local1.000000
38.765300 0.00 100.63Base

100.63
2.06
2.06 111,347.55

111,347.55
046433108 Total

168.71 3.470.00 187,775.494,820.000 Local

0.00 168.71 3.47 187,775.49Base
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Base Currency: USD - US DOLLAR
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Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC08579W103 BERRY PLASTICS GROUP INC 20 Nov 2015 0.02COMMON STOCK USD.01 25 Nov 2015

2,285.000 0.0036.875300Local1.000000
36.875300 0.00 45.70Base

45.70
1.56
1.56 84,212.80

84,212.80

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC09227Q100 BLACKBAUD INC 14 Dec 2015 0.04COMMON STOCK USD.001 17 Dec 2015

1,030.000 0.0062.386600Local1.000000
62.386600 0.00 36.05Base

36.05
1.19
1.19 64,220.96

64,220.96

STIFEL NICOLAUS + CO INC USD/DTC23 Dec 2015 0.0229 Dec 2015

240.000 0.0066.190000Local1.000000
66.190000 0.00 4.80Base

4.80
0.30
0.30 15,880.50

15,880.50

ROBERT W.BAIRD CO.INCORPORATE USD/DTC23 Dec 2015 0.0429 Dec 2015

520.000 0.0066.161300Local1.000000
66.161300 0.00 18.20Base

18.20
0.64
0.64 34,385.04

34,385.04
09227Q100 Total

59.05 2.130.00 114,486.501,790.000 Local

0.00 59.05 2.13 114,486.50Base

ROBERT W.BAIRD CO.INCORPORATE USD/DTC099406100 BOOT BARN HOLDINGS INC 16 Dec 2015 0.04COMMON STOCK 21 Dec 2015

355.000 0.0013.013700Local1.000000
13.013700 0.00 12.43Base

12.43
0.09
0.09 4,607.34

4,607.34

JEFFERIES + COMPANY INC USD/DTC16 Dec 2015 0.0221 Dec 2015

1,845.000 0.0012.950300Local1.000000
12.950300 0.00 36.90Base

36.90
0.44
0.44 23,855.96

23,855.96

ROBERT W.BAIRD CO.INCORPORATE USD/DTC22 Dec 2015 0.0428 Dec 2015

4,525.000 0.0012.956700Local1.000000
12.956700 0.00 158.38Base

158.38
1.08
1.08 58,469.61

58,469.61

ROBERT W.BAIRD CO.INCORPORATE USD/DTC23 Dec 2015 0.0429 Dec 2015

355.000 0.0012.950200Local1.000000
12.950200 0.00 12.43Base

12.43
0.09
0.09 4,584.80

4,584.80
099406100 Total
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

220.14 1.700.00 91,517.717,080.000 Local

0.00 220.14 1.70 91,517.71Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC127190304 CACI INTERNATIONAL INC  CL A 09 Nov 2015 0.04COMMON STOCK USD.1 13 Nov 2015

1,305.000 0.0099.740600Local1.000000
99.740600 0.00 45.68Base

45.68
2.40
2.40 130,113.40

130,113.40

STIFEL NICOLAUS + CO INC USD/DTC17273K109 CIRCOR INTERNATIONAL INC 01 Oct 2015 0.04COMMON STOCK USD.01 06 Oct 2015

5,370.000 0.0039.761800Local1.000000
39.761800 0.00 187.95Base

187.95
3.93
3.93 213,328.99

213,328.99

STEPHENS,INC. USD/DTC218681104 CORE MARK HOLDING CO INC 08 Oct 2015 0.04COMMON STOCK USD.01 14 Oct 2015

3,550.000 0.0077.115200Local1.000000
77.115200 0.00 124.25Base

124.25
5.04
5.04 273,629.67

273,629.67

STEPHENS,INC. USD/DTC05 Nov 2015 0.0210 Nov 2015

3,100.000 0.0081.494200Local1.000000
81.494200 0.00 62.00Base

62.00
4.65
4.65 252,565.37

252,565.37

JEFFERIES + COMPANY INC USD/DTC11 Nov 2015 0.0416 Nov 2015

1,215.000 0.0084.699400Local1.000000
84.699400 0.00 42.53Base

42.53
1.90
1.90 102,865.34

102,865.34

JEFFERIES + COMPANY INC USD/DTC12 Nov 2015 0.0417 Nov 2015

2,040.000 0.0083.675700Local1.000000
83.675700 0.00 71.40Base

71.40
3.15
3.15 170,623.88

170,623.88

JEFFERIES + COMPANY INC USD/DTC13 Nov 2015 0.0418 Nov 2015

1,460.000 0.0082.650100Local1.000000
82.650100 0.00 51.10Base

51.10
2.23
2.23 120,615.82

120,615.82

JEFFERIES + COMPANY INC USD/DTC16 Nov 2015 0.0419 Nov 2015

2,820.000 0.0082.590100Local1.000000
82.590100 0.00 98.70Base

98.70
4.29
4.29 232,801.09

232,801.09

JEFFERIES + COMPANY INC USD/DTC17 Nov 2015 0.0420 Nov 2015
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Comm Per Shr

1,215.000 0.0082.466500Local1.000000
82.466500 0.00 42.53Base

42.53
1.85
1.85 100,152.42

100,152.42

JEFFERIES + COMPANY INC USD/DTC18 Nov 2015 0.0423 Nov 2015

1,480.000 0.0081.821200Local1.000000
81.821200 0.00 51.80Base

51.80
2.23
2.23 121,041.35

121,041.35
218681104 Total

544.31 25.340.00 1,374,294.9416,880.000 Local

0.00 544.31 25.34 1,374,294.94Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC29089Q105 EMERGENT BIOSOLUTIONS INC 16 Nov 2015 0.02COMMON STOCK USD.001 19 Nov 2015

1,130.000 0.0036.028600Local1.000000
36.028600 0.00 22.60Base

22.60
0.75
0.75 40,688.97

40,688.97

STIFEL NICOLAUS + CO INC USD/DTC17 Dec 2015 0.0222 Dec 2015

500.000 0.0038.160000Local1.000000
38.160000 0.00 10.00Base

10.00
0.36
0.36 19,069.64

19,069.64

CRAIG - HALLUM USD/DTC17 Dec 2015 0.0422 Dec 2015

1,605.000 0.0037.624700Local1.000000
37.624700 0.00 56.18Base

56.18
1.12
1.12 60,330.34

60,330.34

ROBERT W.BAIRD CO.INCORPORATE USD/DTC29 Dec 2015 0.04OPEN

1,160.000 0.0039.698900Local1.000000
39.698900 0.00 40.60Base

40.60
0.85
0.85 46,009.27

46,009.27
29089Q105 Total

129.38 3.080.00 166,098.224,395.000 Local

0.00 129.38 3.08 166,098.22Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC298736109 EURONET WORLDWIDE INC 05 Oct 2015 0.02COMMON STOCK USD.02 08 Oct 2015

1,505.000 0.0075.030800Local1.000000
75.030800 0.00 30.10Base

30.10
2.08
2.08 112,889.17

112,889.17

JEFFERIES + COMPANY INC USD/DTC10 Nov 2015 0.0416 Nov 2015

2,655.000 0.0079.830400Local1.000000 92.93 3.90 211,852.88
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79.830400 0.00 92.93Base 3.90 211,852.88

JEFFERIES + COMPANY INC USD/DTC02 Dec 2015 0.0207 Dec 2015

1,260.000 0.0076.769600Local1.000000
76.769600 0.00 25.20Base

25.20
1.78
1.78 96,702.72

96,702.72

JEFFERIES + COMPANY INC USD/DTC03 Dec 2015 0.0208 Dec 2015

795.000 0.0074.095500Local1.000000
74.095500 0.00 15.90Base

15.90
1.09
1.09 58,888.93

58,888.93

JEFFERIES + COMPANY INC USD/DTC04 Dec 2015 0.0209 Dec 2015

4,230.000 0.0073.791100Local1.000000
73.791100 0.00 84.60Base

84.60
5.75
5.75 312,046.00

312,046.00

KEEFE BRUYETTE + WOODS INC USD/DTC07 Dec 2015 0.0410 Dec 2015

610.000 0.0075.331500Local1.000000
75.331500 0.00 21.35Base

21.35
0.85
0.85 45,930.02

45,930.02

KEEFE BRUYETTE + WOODS INC USD/DTC08 Dec 2015 0.0411 Dec 2015

1,080.000 0.0075.079500Local1.000000
75.079500 0.00 37.80Base

37.80
1.50
1.50 81,046.56

81,046.56

KEEFE BRUYETTE + WOODS INC USD/DTC09 Dec 2015 0.0414 Dec 2015

255.000 0.0075.011600Local1.000000
75.011600 0.00 8.93Base

8.93
0.36
0.36 19,118.67

19,118.67

KEEFE BRUYETTE + WOODS INC USD/DTC10 Dec 2015 0.0415 Dec 2015

480.000 0.0075.021000Local1.000000
75.021000 0.00 16.80Base

16.80
0.67
0.67 35,992.61

35,992.61

KEEFE BRUYETTE + WOODS INC USD/DTC15 Dec 2015 0.0418 Dec 2015

1,600.000 0.0073.376300Local1.000000
73.376300 0.00 56.00Base

56.00
2.17
2.17 117,343.91

117,343.91

ISI GROUP INC USD/DTC16 Dec 2015 0.0421 Dec 2015

2,700.000 0.0073.615100Local1.000000
73.615100 0.00 94.50Base

94.50
3.66
3.66 198,662.61

198,662.61
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298736109 Total

484.11 23.810.00 1,290,474.0817,170.000 Local

0.00 484.11 23.81 1,290,474.08Base

M RAMSEY KING SECURITIES INC USD/DTC29977G102 EVERBANK FINANCIAL CORP 28 Oct 2015 0.03COMMON STOCK USD.01 02 Nov 2015

16,175.000 0.0018.345200Local1.000000
18.345200 0.00 404.38Base

404.38
5.46
5.46 296,323.77

296,323.77

LOOP CAPITAL MARKETS USD/DTC360271100 FULTON FINANCIAL CORP 20 Oct 2015 0.03COMMON STOCK USD2.5 23 Oct 2015

29,920.000 0.0012.343900Local1.000000
12.343900 0.00 748.00Base

748.00
6.80
6.80 368,574.69

368,574.69

LOOP CAPITAL MARKETS USD/DTC21 Oct 2015 0.0326 Oct 2015

22,570.000 0.0012.910000Local1.000000
12.910000 0.00 564.25Base

564.25
5.37
5.37 290,809.08

290,809.08

LOOP CAPITAL MARKETS USD/DTC22 Oct 2015 0.0327 Oct 2015

31,760.000 0.0013.073000Local1.000000
13.073000 0.00 794.00Base

794.00
7.64
7.64 414,396.84

414,396.84
360271100 Total

2,106.25 19.810.00 1,073,780.6184,250.000 Local

0.00 2,106.25 19.81 1,073,780.61Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC410867105 HANOVER INSURANCE GROUP INC/ 16 Nov 2015 0.02COMMON STOCK USD.01 19 Nov 2015

900.000 0.0083.778100Local1.000000
83.778100 0.00 18.00Base

18.00
1.39
1.39 75,380.90

75,380.90

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC447462102 HURON CONSULTING GROUP INC 23 Oct 2015 0.04COMMON STOCK USD.01 28 Oct 2015

1,905.000 0.0046.584300Local1.000000
46.584300 0.00 66.68Base

66.68
1.64
1.64 88,674.77

88,674.77

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC26 Oct 2015 0.0429 Oct 2015

5,470.000 0.0047.126700Local1.000000
47.126700 0.00 191.45Base

191.45
4.75
4.75 257,586.85

257,586.85
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NHHO
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Sales Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC27 Oct 2015 0.0430 Oct 2015

3,150.000 0.0045.774900Local1.000000
45.774900 0.00 110.25Base

110.25
2.66
2.66 144,078.03

144,078.03

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC28 Oct 2015 0.0402 Nov 2015

8,720.000 0.0046.550400Local1.000000
46.550400 0.00 305.20Base

305.20
7.47
7.47 405,606.82

405,606.82
447462102 Total

673.58 16.520.00 895,946.4719,245.000 Local

0.00 673.58 16.52 895,946.47Base

JEFFERIES + COMPANY INC USD/DTC450828108 IBERIABANK CORP 21 Oct 2015 0.04COMMON STOCK USD1. 26 Oct 2015

1,040.000 0.0059.448500Local1.000000
59.448500 0.00 36.40Base

36.40
1.14
1.14 61,788.90

61,788.90

JEFFERIES + COMPANY INC USD/DTC22 Oct 2015 0.0427 Oct 2015

2,200.000 0.0059.296300Local1.000000
59.296300 0.00 77.00Base

77.00
2.41
2.41 130,372.45

130,372.45
450828108 Total

113.40 3.550.00 192,161.353,240.000 Local

0.00 113.40 3.55 192,161.35Base

ISI GROUP INC USD/DTC45772F107 INPHI CORP 19 Oct 2015 0.04COMMON STOCK 22 Oct 2015

6,810.000 0.0028.395200Local1.000000
28.395200 0.00 238.35Base

238.35
3.56
3.56 193,129.40

193,129.40

STIFEL NICOLAUS + CO INC USD/DTC02 Dec 2015 0.0207 Dec 2015

4,795.000 0.0029.993600Local1.000000
29.993600 0.00 95.90Base

95.90
2.65
2.65 143,720.76

143,720.76

STIFEL NICOLAUS + CO INC USD/DTC03 Dec 2015 0.0208 Dec 2015

2,450.000 0.0028.952900Local1.000000
28.952900 0.00 49.00Base

49.00
1.31
1.31 70,884.30

70,884.30
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NHHO
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Sales Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIFEL NICOLAUS + CO INC USD/DTC04 Dec 2015 0.0209 Dec 2015

1,400.000 0.0029.200000Local1.000000
29.200000 0.00 28.00Base

28.00
0.76
0.76 40,851.24

40,851.24

STIFEL NICOLAUS + CO INC USD/DTC04 Dec 2015 0.0209 Dec 2015

2,735.000 0.0029.253100Local1.000000
29.253100 0.00 54.70Base

54.70
1.48
1.48 79,951.05

79,951.05

STIFEL NICOLAUS + CO INC USD/DTC04 Dec 2015 0.0209 Dec 2015

5,310.000 0.0029.240000Local1.000000
29.240000 0.00 106.20Base

106.20
2.86
2.86 155,155.34

155,155.34

STIFEL NICOLAUS + CO INC USD/DTC07 Dec 2015 0.0210 Dec 2015

1,580.000 0.0029.055000Local1.000000
29.055000 0.00 31.60Base

31.60
0.85
0.85 45,874.45

45,874.45

STIFEL NICOLAUS + CO INC USD/DTC07 Dec 2015 0.0210 Dec 2015

5,870.000 0.0028.708700Local1.000000
28.708700 0.00 117.40Base

117.40
3.11
3.11 168,399.56

168,399.56

STIFEL NICOLAUS + CO INC USD/DTC08 Dec 2015 0.0211 Dec 2015

11,475.000 0.0028.640400Local1.000000
28.640400 0.00 229.50Base

229.50
6.05
6.05 328,413.04

328,413.04
45772F107 Total

950.65 22.630.00 1,226,379.1442,425.000 Local

0.00 950.65 22.63 1,226,379.14Base

ROBERT W.BAIRD CO.INCORPORATE USD/DTC48123V102 J2 GLOBAL INC 22 Dec 2015 0.04COMMON STOCK USD.01 28 Dec 2015

1,335.000 0.0079.970900Local1.000000
79.970900 0.00 46.73Base

46.73
1.97
1.97 106,712.45

106,712.45

CHEEVERS & CO. INC. USD/DTC494580103 KINDRED HEALTHCARE INC 02 Oct 2015 0.03COMMON STOCK USD.25 07 Oct 2015

20,135.000 0.0013.133000Local1.000000
13.133000 0.00 503.38Base

503.38
4.87
4.87 263,924.71

263,924.71
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NHHO
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Sales Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC53220K504 LIGAND PHARMACEUTICALS 25 Nov 2015 0.02COMMON STOCK USD.001

645.000 0.00104.990900Local1.000000
104.990900 0.00 12.90Base

12.90
1.25
1.25 67,704.98

67,704.98

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC25 Nov 2015 0.02CANCEL

-645.000 0.00104.990900Local1.000000
104.990900 0.00 -12.90Base

-12.90
-1.25
-1.25 -67,704.98

-67,704.98

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC25 Nov 2015 1 0.0202 Dec 2015

645.000 0.00104.990900Local1.000000
104.990900 0.00 12.90Base

12.90
1.25
1.25 67,704.98

67,704.98

RAYMOND JAMES AND ASSOCIATES INC USD/DTC21 Dec 2015 0.0424 Dec 2015

610.000 0.00109.329500Local1.000000
109.329500 0.00 21.35Base

21.35
1.23
1.23 66,668.42

66,668.42
53220K504 Total

34.25 2.480.00 134,373.401,255.000 Local

0.00 34.25 2.48 134,373.40Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC58463J304 MEDICAL PROPERTIES TRUST INC 07 Oct 2015 0.02REIT USD.001 13 Oct 2015

34,385.000 0.0011.406800Local1.000000
11.406800 0.00 687.70Base

687.70
7.22
7.22 391,527.90

391,527.90

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC08 Oct 2015 0.0214 Oct 2015

11,125.000 0.0011.593100Local1.000000
11.593100 0.00 222.50Base

222.50
2.38
2.38 128,748.36

128,748.36

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC09 Oct 2015 0.0215 Oct 2015

10,875.000 0.0011.684800Local1.000000
11.684800 0.00 217.50Base

217.50
2.34
2.34 126,852.36

126,852.36

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC12 Oct 2015 0.0215 Oct 2015

18,275.000 0.0011.634200Local1.000000
11.634200 0.00 365.50Base

365.50
3.92
3.92 212,245.59

212,245.59
58463J304 Total
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NHHO
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Sales Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,493.20 15.860.00 859,374.2174,660.000 Local

0.00 1,493.20 15.86 859,374.21Base

ROBERT W.BAIRD CO.INCORPORATE USD/DTC587200106 MENTOR GRAPHICS CORP 09 Nov 2015 0.04COMMON STOCK 13 Nov 2015

2,290.000 0.0027.516900Local1.000000
27.516900 0.00 80.15Base

80.15
1.16
1.16 62,932.39

62,932.39

STIFEL NICOLAUS + CO INC USD/DTC20 Nov 2015 0.0225 Nov 2015

498.000 0.0020.100100Local1.000000
20.100100 0.00 9.96Base

9.96
0.19
0.19 9,999.70

9,999.70

LOOP CAPITAL MARKETS USD/DTC02 Dec 2015 0.0307 Dec 2015

10,845.000 0.0017.979200Local1.000000
17.979200 0.00 271.13Base

271.13
3.59
3.59 194,709.70

194,709.70

LOOP CAPITAL MARKETS USD/DTC03 Dec 2015 0.0308 Dec 2015

20,600.000 0.0017.212500Local1.000000
17.212500 0.00 515.00Base

515.00
6.53
6.53 354,055.97

354,055.97

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0309 Dec 2015

13,527.000 0.0017.757200Local1.000000
17.757200 0.00 338.18Base

338.18
4.42
4.42 239,859.04

239,859.04
587200106 Total

1,214.42 15.890.00 861,556.8047,760.000 Local

0.00 1,214.42 15.89 861,556.80Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC609839105 MONOLITHIC POWER SYSTEMS INC 01 Dec 2015 0.04COMMON STOCK USD.001 04 Dec 2015

2,515.000 0.0068.822200Local1.000000
68.822200 0.00 88.03Base

88.03
3.19
3.19 172,996.61

172,996.61

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC02 Dec 2015 1 0.0408 Dec 2015

1,645.000 0.0067.364500Local1.000000
67.364500 0.00 57.58Base

57.58
2.04
2.04 110,754.98

110,754.98

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC03 Dec 2015 0.0408 Dec 2015

1,245.000 0.0067.274500Local1.000000 43.58 1.55 83,711.62
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NHHO
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Sales Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

67.274500 0.00 43.58Base 1.55 83,711.62
609839105 Total

189.19 6.780.00 367,463.215,405.000 Local

0.00 189.19 6.78 367,463.21Base

J.P. MORGAN SECURITIES INC. USD/DTC69349H107 PNM RESOURCES INC 14 Dec 2015 0.04COMMON STOCK 17 Dec 2015

3,595.000 0.0028.499900Local1.000000
28.499900 0.00 125.83Base

125.83
1.89
1.89 102,329.42

102,329.42

J.P. MORGAN SECURITIES INC. USD/DTC15 Dec 2015 0.0418 Dec 2015

1,535.000 0.0028.864600Local1.000000
28.864600 0.00 53.73Base

53.73
0.82
0.82 44,252.61

44,252.61
69349H107 Total

179.56 2.710.00 146,582.035,130.000 Local

0.00 179.56 2.71 146,582.03Base

M RAMSEY KING SECURITIES INC USD/DTC73179P106 POLYONE CORPORATION 01 Oct 2015 0.03COMMON STOCK USD.01 06 Oct 2015

6,915.000 0.0029.552000Local1.000000
29.552000 0.00 172.88Base

172.88
3.77
3.77 204,175.43

204,175.43

ROBERT W.BAIRD CO.INCORPORATE USD/DTC73278L105 POOL CORP 07 Oct 2015 0.04COMMON STOCK USD.001 13 Oct 2015

1,545.000 0.0074.434300Local1.000000
74.434300 0.00 54.08Base

54.08
2.12
2.12 114,944.79

114,944.79

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC736508847 PORTLAND GENERAL ELECTRIC CO 08 Oct 2015 0.02COMMON STOCK 14 Oct 2015

6,030.000 0.0037.186100Local1.000000
37.186100 0.00 120.60Base

120.60
4.13
4.13 224,107.45

224,107.45

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC07 Oct 2015 0.0213 Oct 2015

5,025.000 0.0036.720200Local1.000000
36.720200 0.00 100.50Base

100.50
3.40
3.40 184,415.11

184,415.11
736508847 Total

221.10 7.530.00 408,522.5611,055.000 Local

0.00 221.10 7.53 408,522.56Base
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Sales Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CRAIG - HALLUM USD/DTC742962103 PRIVATEBANCORP INC 18 Nov 2015 0.04COMMON STOCK 23 Nov 2015

3,500.000 0.0043.757300Local1.000000
43.757300 0.00 122.50Base

122.50
2.82
2.82 153,025.23

153,025.23

JONESTRADING INSTITUTIONAL SERVICES USD/DTC743713109 PROTO LABS INC 14 Dec 2015 0.04COMMON STOCK USD.001 17 Dec 2015

1,020.000 0.0063.877400Local1.000000
63.877400 0.00 35.70Base

35.70
1.20
1.20 65,118.05

65,118.05

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC833551104 SNYDERS LANCE INC 13 Oct 2015 0.02COMMON STOCK USD.833 16 Oct 2015

1,695.000 0.0035.957300Local1.000000
35.957300 0.00 33.90Base

33.90
1.13
1.13 60,912.59

60,912.59

STIFEL NICOLAUS + CO INC USD/DTC14 Oct 2015 0.0419 Oct 2015

680.000 0.0035.663600Local1.000000
35.663600 0.00 23.80Base

23.80
0.45
0.45 24,227.00

24,227.00

JONESTRADING INSTITUTIONAL SERVICES USD/DTC15 Oct 2015 0.0220 Oct 2015

22,065.000 0.0034.600900Local1.000000
34.600900 0.00 441.30Base

441.30
14.05
14.05 763,013.51

763,013.51
833551104 Total

499.00 15.630.00 848,153.1024,440.000 Local

0.00 499.00 15.63 848,153.10Base

PIPER JAFFRAY USD/DTC860630102 STIFEL FINANCIAL CORP 30 Oct 2015 0.02COMMON STOCK USD.15 04 Nov 2015

6,510.000 0.0044.650000Local1.000000
44.650000 0.00 130.20Base

130.20
5.35
5.35 290,535.95

290,535.95

ROBERT W.BAIRD CO.INCORPORATE USD/DTC30 Oct 2015 0.0404 Nov 2015

4,280.000 0.0044.695500Local1.000000
44.695500 0.00 149.80Base

149.80
3.52
3.52 191,143.42

191,143.42

ROBERT W.BAIRD CO.INCORPORATE USD/DTC02 Nov 2015 0.0405 Nov 2015

7,735.000 0.0045.295000Local1.000000
45.295000 0.00 270.73Base

270.73
6.45
6.45 350,079.65

350,079.65
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Sales Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

860630102 Total

550.73 15.320.00 831,759.0218,525.000 Local

0.00 550.73 15.32 831,759.02Base

STIFEL NICOLAUS + CO INC USD/DTC874054109 TAKE TWO INTERACTIVE SOFTWRE 16 Oct 2015 0.04COMMON STOCK USD.01 21 Oct 2015

4,110.000 0.0031.468400Local1.000000
31.468400 0.00 143.85Base

143.85
2.38
2.38 129,188.89

129,188.89

STIFEL NICOLAUS + CO INC USD/DTC19 Nov 2015 0.0224 Nov 2015

1,000.000 0.0034.665000Local1.000000
34.665000 0.00 20.00Base

20.00
0.64
0.64 34,644.36

34,644.36

SIDCO CONVERGEX USD/DTC19 Nov 2015 0.0424 Nov 2015

1,795.000 0.0034.661000Local1.000000
34.661000 0.00 62.83Base

62.83
1.15
1.15 62,152.52

62,152.52

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC14 Dec 2015 0.0217 Dec 2015

2,035.000 0.0035.130500Local1.000000
35.130500 0.00 40.70Base

40.70
1.32
1.32 71,448.55

71,448.55
874054109 Total

267.38 5.490.00 297,434.328,940.000 Local

0.00 267.38 5.49 297,434.32Base

ISI GROUP INC USD/DTC913483103 UNIVERSAL ELECTRONICS INC 01 Oct 2015 0.03COMMON STOCK USD.01 06 Oct 2015

1,435.000 0.0041.373100Local1.000000
41.373100 0.00 50.22Base

50.22
1.10
1.10 59,319.08

59,319.08

ISI GROUP INC USD/DTC02 Oct 2015 0.0407 Oct 2015

3,480.000 0.0040.712600Local1.000000
40.712600 0.00 121.80Base

121.80
2.61
2.61 141,555.44

141,555.44

ISI GROUP INC USD/DTC05 Oct 2015 0.0408 Oct 2015

2,970.000 0.0042.761400Local1.000000
42.761400 0.00 103.95Base

103.95
2.34
2.34 126,895.07

126,895.07
913483103 Total
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FUND:
View Date:to January 19, 2016

ISBI - FIDUCIARY MGT ASS.Sales Report by Report Date
FIDUCIARY MANAGEMENT ASSOC.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

275.97 6.050.00 327,769.597,885.000 Local

0.00 275.97 6.05 327,769.59Base

ROBERT W.BAIRD CO.INCORPORATE USD/DTC947890109 WEBSTER FINANCIAL CORP 29 Dec 2015 0.04COMMON STOCK USD.01 OPEN

1,325.000 0.0038.070400Local1.000000
38.070400 0.00 46.38Base

46.38
0.93
0.93 50,395.97

50,395.97

0.00564,050.000 Local
0.00Base

14,210.24
14,210.24

283.24
283.24

15,343,819.75
15,343,819.75

US DOLLAR Total

EQUITY  Total
564,050.000

Base 0.00 14,210.24 283.24 15,343,819.75

21,083,869.64283.2414,210.240.00

6,304,099.890

SALES Total

Base
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View Date:to January 19, 2016

ISBI - NEW VONTOBELPurchase Report by Report Date
VONTOBEL ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

2,423,861.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,423,861.22

2,423,861.22

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Oct 20150.193% 31 Dec 2030 14 Oct 2015

STIF FUND

236,689.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 236,689.59

236,689.59

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.188% 31 Dec 2030 16 Oct 2015

STIF FUND

1,302,617.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,302,617.17

1,302,617.17

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Oct 20150.187% 31 Dec 2030 19 Oct 2015

STIF FUND

4,734,660.370 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,734,660.37

4,734,660.37

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20150.182% 31 Dec 2030 26 Oct 2015

STIF FUND

248,936.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 248,936.06

248,936.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.180% 31 Dec 2030 27 Oct 2015

STIF FUND

554,897.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 554,897.97

554,897.97

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.189% 31 Dec 2030 30 Oct 2015

STIF FUND

366,111.080 0.00100.000000Local1.000000 0.00 0.00 366,111.08
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 366,111.08

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.188% 31 Dec 2030 02 Nov 2015

STIF FUND

384,617.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 384,617.38

384,617.38

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Nov 20150.189% 31 Dec 2030 18 Nov 2015

STIF FUND

251,176.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 251,176.19

251,176.19

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Nov 20150.191% 31 Dec 2030 19 Nov 2015

STIF FUND

94,339.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 94,339.55

94,339.55

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Nov 20150.180% 31 Dec 2030 24 Nov 2015

STIF FUND

336,656.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 336,656.54

336,656.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Nov 20150.183% 31 Dec 2030 25 Nov 2015

STIF FUND

1,680,796.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,680,796.95

1,680,796.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Nov 20150.192% 31 Dec 2030 27 Nov 2015

STIF FUND

3,364,459.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,364,459.09

3,364,459.09

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20150.196% 31 Dec 2030 30 Nov 2015

STIF FUND

306,150.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 306,150.55

306,150.55
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STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Dec 20150.201% 31 Dec 2030 02 Dec 2015

STIF FUND

312,407.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 312,407.69

312,407.69

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Dec 20150.201% 31 Dec 2030 03 Dec 2015

STIF FUND

712,643.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 712,643.69

712,643.69

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Dec 20150.207% 31 Dec 2030 04 Dec 2015

STIF FUND

353,517.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 353,517.61

353,517.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Dec 20150.212% 31 Dec 2030 08 Dec 2015

STIF FUND

128,686.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 128,686.67

128,686.67

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Dec 20150.217% 31 Dec 2030 09 Dec 2015

STIF FUND

128,629.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 128,629.52

128,629.52

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Dec 20150.220% 31 Dec 2030 10 Dec 2015

STIF FUND

6,883,707.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,883,707.94

6,883,707.94

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Dec 20150.224% 31 Dec 2030 11 Dec 2015

STIF FUND

650,302.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 650,302.06

650,302.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.223% 31 Dec 2030 14 Dec 2015
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STIF FUND

3,204,960.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,204,960.59

3,204,960.59

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Dec 20150.228% 31 Dec 2030 16 Dec 2015

STIF FUND

124,499.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 124,499.36

124,499.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.272% 31 Dec 2030 21 Dec 2015

STIF FUND

11,332.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,332.18

11,332.18

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Dec 20150.282% 31 Dec 2030 24 Dec 2015

STIF FUND

1.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1.00

1.00
86199E9B7 Total

0.00 0.000.00 28,796,658.0228,796,658.020 Local

0.00 0.00 0.00 28,796,658.02Base

0.0028,796,658.020 Local
0.00Base

0.00
0.00

0.00
0.00

28,796,658.02
28,796,658.02

US DOLLAR Total

CASH EQUIVALENTS  Total
28,796,658.020

Base 0.00 0.00 0.00 28,796,658.02

EQUITY
AUSTRALIAN DOLLAR

CLSA SINGAPORE PTE LTD. AUD/AU8604199901 RAMSAY HEALTH CARE LTD 02 Nov 2015 0.02COMMON STOCK 06 Nov 2015

9,800.000 0.0061.543300Local1.399482 241.25 0.00 603,365.59
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43.975771 0.00 172.39Base 0.00 431,134.94

CLSA SINGAPORE PTE LTD. AUD/AU8618549901 CSL LTD 02 Nov 2015 0.03COMMON STOCK 06 Nov 2015

8,000.000 0.0092.627800Local1.399482
66.187204 0.00 211.80Base

296.41
0.00
0.00 741,318.81

529,709.43

CLSA SINGAPORE PTE LTD. AUD/AU8682112909 SONIC HEALTHCARE LTD 02 Nov 2015 0.01COMMON STOCK 06 Nov 2015

7,700.000 0.0019.076500Local1.399482
13.631115 0.00 41.99Base

58.76
0.00
0.00 146,947.81

105,001.57

0.0025,500.000 Local
0.00Base

596.42
426.18

0.00
0.00

1,491,632.21
1,065,845.94

AUSTRALIAN DOLLAR Total

CANADIAN DOLLAR

SCOTIA CAPITAL MKTS CAD/CAN01626P957 ALIMENTATION COUCHE TARD  B 30 Oct 2015 0.01COMMON STOCK 04 Nov 2015

9,600.000 0.0056.485400Local1.308350
43.173004 0.00 55.03Base

72.00
0.00
0.00 542,331.84

414,515.87

CITIGROUP GLOBAL MARKETS INC. CAD/CAN20 Nov 2015 0.0225 Nov 2015

1,590.000 0.0060.778100Local1.333800
45.567626 0.00 35.76Base

47.70
0.00
0.00 96,684.88

72,488.29

CITIGROUP GLOBAL MARKETS INC. CAD/CAN23 Nov 2015 0.0226 Nov 2015

1,883.000 0.0061.156000Local1.335750
45.784016 0.00 42.29Base

56.49
0.00
0.00 115,213.24

86,253.60

CITIGROUP GLOBAL MARKETS INC. CAD/CAN24 Nov 2015 0.0227 Nov 2015

3,816.000 0.0061.880200Local1.330800
46.498497 0.00 86.02Base

114.48
0.00
0.00 236,249.32

177,524.29

CITIGROUP GLOBAL MARKETS INC. CAD/CAN25 Nov 2015 0.0230 Nov 2015

2,302.000 0.0062.258100Local1.330150
46.805323 0.00 51.92Base

69.06
0.00
0.00 143,387.21

107,797.77
01626P957 Total
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359.73 0.000.00 1,133,866.4919,191.000 Local

0.00 271.02 0.00 858,579.82Base

SCOTIA CAPITAL MKTS CAD/CAN29250N956 ENBRIDGE INC 30 Oct 2015 0.01COMMON STOCK 04 Nov 2015

13,800.000 0.0056.071600Local1.308350
42.856728 0.00 79.11Base

103.50
0.00
0.00 773,891.58

591,501.95

AUTREPAT-DIV RE CAD/CAN01 Dec 2015 607 Dec 2015

3,212.000 0.0046.842814Local1.337100
35.033142 0.00 0.00Base

0.00
0.00
0.00 150,459.12

112,526.45
29250N956 Total

103.50 0.000.00 924,350.7017,012.000 Local

0.00 79.11 0.00 704,028.40Base

AUTREPAT-DIV RE CAD/CAN453038960 IMPERIAL OIL LTD 01 Oct 2015 14COMMON STOCK 15 Oct 2015

506.000 0.0041.987549Local1.324150
31.709058 0.00 0.00Base

0.00
0.00
0.00 21,245.70

16,044.78

SCOTIA CAPITAL MKTS CAD/CAN30 Oct 2015 0.0104 Nov 2015

6,800.000 0.0043.688800Local1.308350
33.392288 0.00 38.98Base

51.00
0.00
0.00 297,134.84

227,106.54
453038960 Total

51.00 0.000.00 318,380.547,306.000 Local

0.00 38.98 0.00 243,151.32Base

0.0043,509.000 Local
0.00Base

514.23
389.11

0.00
0.00

2,376,597.73
1,805,759.54

CANADIAN DOLLAR Total

DANISH KRONE

BNY CONVERGEX EXECUTION SOLUTIONS L DKK/DK3ACI04G724 COLOPLAST B 02 Nov 2015 0.09COMMON STOCK DKK1. 04 Nov 2015

2,100.000 0.00487.815700Local6.764950
72.109284 0.00 181.72Base

1,229.30
0.00
0.00 1,025,642.27

151,611.21
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UBS LIMITED DKK/DK3ACI07GG13 NOVO NORDISK A/S B 02 Nov 2015 0.02COMMON STOCK DKK.2 04 Nov 2015

16,400.000 0.00364.123900Local6.764950
53.825069 0.00 264.82Base

1,791.49
0.00
0.00 5,973,423.45

882,995.95

0.0018,500.000 Local
0.00Base

3,020.79
446.54

0.00
0.00

6,999,065.72
1,034,607.16

DANISH KRONE Total

EURO CURRENCY

BELGIUM

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/BE5475531901 ANHEUSER BUSCH INBEV SA/NV 02 Nov 2015 0.14COMMON STOCK

6,300.000 0.00108.318700Local0.907071
119.415900 0.00 902.78Base

818.89
0.00
0.00 683,226.70

753,222.96

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/BE502 Nov 2015 0.14CANCEL

-6,300.000 0.00108.318700Local0.907071
119.415900 0.00 -902.78Base

-818.89
0.00
0.00 -683,226.70

-753,222.96

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/BE502 Nov 2015 2 0.1406 Nov 2015

6,300.000 0.00108.318700Local0.907071
119.415900 0.00 902.78Base

818.89
0.00
0.00 683,226.70

753,222.96
475531901 Total

818.89 0.000.00 683,226.706,300.000 Local

0.00 902.78 0.00 753,222.96Base

683,226.700.00818.890.006,300.000 Local
BELGIUM Total

753,222.960.00902.780.00Base

FRANCE

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR4405780909 L OREAL 02 Nov 2015 0.22COMMON STOCK EUR.2

2,800.000 0.00165.554600Local0.907071
182.515591 0.00 613.25Base

556.26
1,022.09

927.11 465,036.25
512,679.00

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR402 Nov 2015 0.22CANCEL
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-2,800.000 0.00165.554600Local0.907071
182.515591 0.00 -613.25Base

-556.26
-1,022.09

-927.11 -465,036.25
-512,679.00

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR402 Nov 2015 2 0.2206 Nov 2015

2,800.000 0.00165.554600Local0.907071
182.515591 0.00 613.25Base

556.26
1,022.09

927.11 465,036.25
512,679.00

405780909 Total

556.26 927.110.00 465,036.252,800.000 Local

0.00 613.25 1,022.09 512,679.00Base

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR4525397907 HERMES INTERNATIONAL 02 Nov 2015 0.46COMMON STOCK

1,000.000 0.00348.314000Local0.907071
383.998607 0.00 460.80Base

417.98
768.00
696.63 349,428.61

385,227.41

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR402 Nov 2015 0.46CANCEL

-1,000.000 0.00348.314000Local0.907071
383.998607 0.00 -460.80Base

-417.98
-768.00
-696.63 -349,428.61

-385,227.41

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR402 Nov 2015 2 0.4606 Nov 2015

1,000.000 0.00348.314000Local0.907071
383.998607 0.00 460.80Base

417.98
768.00
696.63 349,428.61

385,227.41
525397907 Total

417.98 696.630.00 349,428.611,000.000 Local

0.00 460.80 768.00 385,227.41Base

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR4721247906 ESSILOR INTERNATIONAL 02 Nov 2015 0.16COMMON STOCK EUR.18

4,200.000 0.00119.594600Local0.907071
131.847011 0.00 664.51Base

602.76
1,107.51
1,004.59 503,904.67

555,529.47

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR402 Nov 2015 0.16CANCEL

-4,200.000 0.00119.594600Local0.907071
131.847011 0.00 -664.51Base

-602.76
-1,107.51
-1,004.59 -503,904.67

-555,529.47

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR402 Nov 2015 2 0.1606 Nov 2015

4,200.000 0.00119.594600Local0.907071 602.76 1,004.59 503,904.67
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131.847011 0.00 664.51Base 1,107.51 555,529.47
721247906 Total

602.76 1,004.590.00 503,904.674,200.000 Local

0.00 664.51 1,107.51 555,529.47Base

1,318,369.532,628.331,577.000.008,000.000 Local
FRANCE Total

1,453,435.882,897.601,738.560.00Base

GERMANY

SANFORD C. BERNSTEIN LTD EUR/DE5484628904 SAP SE 13 Oct 2015 0.09COMMON STOCK 15 Oct 2015

29,652.000 0.0063.784500Local0.878657
72.593173 0.00 2,583.04Base

2,269.61
0.00
0.00 1,893,607.60

2,155,115.82

SANFORD C. BERNSTEIN LTD EUR/DE521 Oct 2015 0.0923 Oct 2015

1,063.000 0.0067.016896Local0.881251
76.047455 0.00 97.01Base

85.49
0.00
0.00 71,324.45

80,935.45

SANFORD C. BERNSTEIN LTD EUR/DE521 Oct 2015 0.0923 Oct 2015

3,014.000 0.0067.451200Local0.881251
76.540282 0.00 276.83Base

243.96
0.00
0.00 203,541.88

230,969.25

SANFORD C. BERNSTEIN LTD EUR/DE522 Oct 2015 0.0926 Oct 2015

1,166.000 0.0068.355100Local0.897827
76.133932 0.00 106.52Base

95.64
0.00
0.00 79,797.69

88,878.69

SANFORD C. BERNSTEIN LTD EUR/DE523 Oct 2015 0.0927 Oct 2015

1,340.000 0.0069.849700Local0.907647
76.956901 0.00 123.75Base

112.32
0.00
0.00 93,710.92

103,246.00

MORGAN STANLEY CO INCORPORATED EUR/DE526 Oct 2015 0.0228 Oct 2015

1,005.000 0.0069.958100Local0.905100
77.293227 0.00 23.30Base

21.09
0.00
0.00 70,328.98

77,702.99

PERSHING SECURITIES LIMITED EUR/DE527 Oct 2015 0.0229 Oct 2015

2,130.000 0.0070.258200Local0.904977
77.635343 0.00 49.60Base

44.89
0.00
0.00 149,694.86

165,412.89
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SANFORD C. BERNSTEIN LTD EUR/DE528 Oct 2015 0.0930 Oct 2015

939.000 0.0070.250900Local0.903710
77.736110 0.00 87.59Base

79.16
0.00
0.00 66,044.76

73,081.81

UBS LIMITED EUR/DE502 Nov 2015 0.0204 Nov 2015

7,700.000 0.0072.203600Local0.907071
79.600825 0.00 183.88Base

166.79
0.00
0.00 556,134.51

613,110.23
484628904 Total

3,118.95 0.000.00 3,184,185.6548,009.000 Local

0.00 3,531.52 0.00 3,588,453.13Base

UBS LIMITED EUR/DE5506921907 BAYER AG REG 02 Oct 2015 0.15COMMON STOCK 06 Oct 2015

8,309.000 0.00113.036400Local0.887036
127.431581 0.00 1,270.59Base

1,127.06
0.00
0.00 940,346.51

1,060,099.60

UBS LIMITED EUR/DE502 Nov 2015 0.0404 Nov 2015

4,400.000 0.00122.053300Local0.907071
134.557604 0.00 177.62Base

161.11
0.00
0.00 537,195.63

592,231.07
506921907 Total

1,288.17 0.000.00 1,477,542.1412,709.000 Local

0.00 1,448.21 0.00 1,652,330.67Base

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5512907908 FRESENIUS MEDICAL CARE AG + 02 Nov 2015 0.11COMMON STOCK

2,900.000 0.0082.678200Local0.907071
91.148543 0.00 317.20Base

287.72
0.00
0.00 240,054.50

264,647.97

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE502 Nov 2015 0.11CANCEL

-2,900.000 0.0082.678200Local0.907071
91.148543 0.00 -317.20Base

-287.72
0.00
0.00 -240,054.50

-264,647.97

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE502 Nov 2015 0.11

2,900.000 0.0082.678200Local0.907071
91.148543 0.00 317.20Base

287.72
0.00
0.00 240,054.50

264,647.97
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE502 Nov 2015 0.11CANCEL

-2,900.000 0.0082.678200Local0.907071
91.148543 0.00 -317.20Base

-287.72
0.00
0.00 -240,054.50

-264,647.97

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE502 Nov 2015 5 0.1109 Nov 2015

2,900.000 0.0082.678200Local0.907071
91.148543 0.00 317.20Base

287.72
0.00
0.00 240,054.50

264,647.97
512907908 Total

287.72 0.000.00 240,054.502,900.000 Local

0.00 317.20 0.00 264,647.97Base

4,901,782.290.004,694.840.0063,618.000 Local
GERMANY Total

5,505,431.770.005,296.930.00Base

IRELAND

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/GBBBWT6H8900 PADDY POWER PLC 02 Nov 2015 0.14COMMON STOCK EUR.09 04 Nov 2015

2,500.000 0.00105.087100Local0.907071
115.853224 0.00 347.56Base

315.26
2,896.33
2,627.18 265,660.19

292,876.95

265,660.192,627.18315.260.002,500.000 Local
IRELAND Total

292,876.952,896.33347.560.00Base

NETHERLANDS (THE)

INVESTMENT TECHNOLOGY GROUP LTD EUR/NL5BYQP13905 ABN AMRO GROUP NV CVA 25 Nov 2015 0.02DUTCH CERT 27 Nov 2015

45,500.000 0.0019.353300Local0.942107
20.542571 0.00 1,121.62Base

1,056.69
0.00
0.00 881,631.84

935,808.61

PERSHING SECURITIES LIMITED EUR/NL525 Nov 2015 3 0.0230 Nov 2015

30,300.000 0.0019.122100Local0.942107
20.297164 0.00 738.01Base

695.28
0.00
0.00 580,094.91

615,742.07

PERSHING SECURITIES LIMITED EUR/NL527 Nov 2015 0.0201 Dec 2015

9,183.000 0.0019.506100Local0.943931 214.95 0.00 179,339.47
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20.664752 0.00 227.72Base 0.00 189,992.14

PERSHING SECURITIES LIMITED EUR/NL526 Nov 2015 0.0230 Nov 2015

15,200.000 0.0019.551000Local0.942107
20.752420 0.00 378.52Base

356.61
0.00
0.00 297,531.81

315,815.31

INVESTMENT TECHNOLOGY GROUP LTD EUR/NL527 Nov 2015 0.0201 Dec 2015

2,358.000 0.0019.324500Local0.943931
20.472365 0.00 57.93Base

54.68
0.00
0.00 45,621.85

48,331.76

DNB NOR MARKETS CUSTODY DNB NORBANK EUR/NL530 Nov 2015 0.0202 Dec 2015

2,157.000 0.0019.677300Local0.946611
20.787103 0.00 53.80Base

50.93
0.00
0.00 42,494.87

44,891.59
BYQP13905 Total

2,429.14 0.000.00 2,026,714.75104,698.000 Local

0.00 2,577.60 0.00 2,150,581.48Base

2,026,714.750.002,429.140.00104,698.000 Local
NETHERLANDS (THE) Total

2,150,581.480.002,577.600.00Base

SPAIN

NEW TO ORD NON CASH EUR/ES5550190904 BANCO BILBAO VIZCAYA ARGENTA 30 Oct 2015COMMON STOCK EUR.49

7,317.000 0.007.360798Local0.891941
8.252561 0.00 0.00Base

0.00
0.00
0.00 53,858.96

60,383.99

NEW TO ORD NON CASH EUR/ES530 Oct 2015 CANCEL

-7,317.000 0.007.360798Local0.891941
8.252561 0.00 0.00Base

0.00
0.00
0.00 -53,858.96

-60,383.99

NEW TO ORD NON CASH EUR/ES502 Nov 2015 02 Nov 2015

7,317.000 0.007.360798Local0.891941
8.252561 0.00 0.00Base

0.00
0.00
0.00 53,858.96

60,383.99
550190904 Total

0.00 0.000.00 53,858.967,317.000 Local

0.00 0.00 0.00 60,383.99Base
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BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES5B01SPF907 GRIFOLS SA 02 Nov 2015 0.06COMMON STOCK EUR.5 05 Nov 2015

11,300.000 0.0042.188300Local0.907071
46.510472 0.00 630.68Base

572.07
0.00
0.00 477,299.86

526,199.01

SUBSCRIPTION (NON CASH) EUR/ES5BYMFF5901 BANCO BILBAO VIZCAYA 23 Oct 2015 3COMMON STOCK 26 Oct 2015

7,317.000 0.007.360798Local0.891941
8.252561 0.00 0.00Base

0.00
0.00
0.00 53,858.96

60,383.99

AUTREPAT-RTS ISSUED EUR/ES5BYMFF8905 BBVA 05 Oct 2015RIGHT 05 Oct 2015

673,237.000 0.000.080000Local0.891941
0.089692 0.00 0.00Base

0.00
0.00
0.00 53,858.96

60,383.99

638,876.740.00572.070.00699,171.000 Local
SPAIN Total

707,350.980.00630.680.00Base

0.00884,287.000 Local
0.00Base

10,407.20
11,494.11

5,255.51
5,793.93

9,834,630.20
10,862,900.02

EURO CURRENCY Total

HONG KONG DOLLAR

CLSA SINGAPORE PTE LTD. HKD/HK1621255900 CHEUNG KONG INFRASTRUCTURE 02 Nov 2015COMMON STOCK HKD1.0 04 Nov 2015

26,000.000 0.0071.128800Local7.750150
9.177732 0.00 95.45Base

739.74
257.08

1,992.40 1,852,080.94
238,973.56

CLSA SINGAPORE PTE LTD. HKD/HK1B0PB4M906 LINK REIT 02 Nov 2015REIT 04 Nov 2015

42,500.000 0.0046.962900Local7.750150
6.059612 0.00 103.01Base

798.37
277.37

2,149.69 1,998,871.31
257,913.89

0.0068,500.000 Local
0.00Base

1,538.11
198.46

4,142.09
534.45

3,850,952.25
496,887.45

HONG KONG DOLLAR Total

JAPANESE YEN
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CLSA SINGAPORE PTE LTD. JPY/JP5625050000 DAITO TRUST CONSTRUCT CO LTD 02 Nov 2015 0.04COMMON STOCK 06 Nov 2015

2,600.000 0.0012,936.730769Local120.655000
107.220843 0.00 111.51Base

13,454.00
0.00
0.00 33,648,954.00

278,885.70

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5691148001 UNICHARM CORP 02 Oct 2015 0.01COMMON STOCK 07 Oct 2015

29,600.000 0.002,208.343514Local119.225000
18.522487 0.00 219.31Base

26,147.00
0.00
0.00 65,393,115.00

548,484.92

CLSA SINGAPORE PTE LTD. JPY/JP502 Nov 2015 0.0106 Nov 2015

13,500.000 0.002,558.806667Local120.655000
21.207631 0.00 114.52Base

13,818.00
0.00
0.00 34,557,708.00

286,417.54
691148001 Total

39,965.00 0.000.00 99,950,823.0043,100.000 Local

0.00 333.83 0.00 834,902.46Base

0.0045,700.000 Local
0.00Base

53,419.00
445.34

0.00
0.00

133,599,777.00
1,113,788.16

JAPANESE YEN Total

POUND STERLING

AUTREPAT-DIV RE GBP/GBB023740905 DIAGEO PLC 17 Sep 2015 0.04COMMON STOCK GBP.289 12 Oct 2015

7,897.000 0.0018.223358Local0.644745
28.264443 0.00 337.00Base

217.28
1,123.33

724.26 144,851.40
224,664.64

UBS LIMITED GBP/GBB02 Nov 2015 0.0104 Nov 2015

18,900.000 0.0018.704888Local0.648214
28.856038 0.00 163.62Base

106.06
2,729.25
1,769.14 355,397.58

548,271.99
023740905 Total

323.34 2,493.400.00 500,248.9826,797.000 Local

0.00 500.62 3,852.58 772,936.63Base

AUTREPAT-DIV RE GBP/GBB045449907 IMPERIAL TOBACCO GROUP PLC 09 Sep 2015 0.26COMMON STOCK GBP.1 05 Oct 2015

1,517.000 0.0033.967152Local0.650936 260.24 260.24 52,048.65
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52.182015 0.00 399.79Base 399.79 79,959.70

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB02 Nov 2015 0.0504 Nov 2015

17,800.000 0.0034.962800Local0.648214
53.937126 0.00 960.08Base

622.34
4,801.95
3,112.69 626,072.87

965,842.87
045449907 Total

882.58 3,372.930.00 678,121.5219,317.000 Local

0.00 1,359.87 5,201.74 1,045,802.57Base

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB068253004 PERSIMMON PLC 02 Nov 2015 0.03COMMON STOCK GBP.1 04 Nov 2015

15,600.000 0.0019.673100Local0.648214
30.349699 0.00 473.45Base

306.90
2,368.82
1,535.50 308,742.76

476,297.58

UBS LIMITED GBP/GBB087061008 LLOYDS BANKING GROUP PLC 02 Oct 2015COMMON STOCK 06 Oct 2015

200,396.000 0.000.769900Local0.657181
1.171519 0.00 234.76Base

154.28
1,176.54

773.20 155,212.36
236,179.01

UBS LIMITED GBP/GBB05 Oct 2015 07 Oct 2015

207,620.000 0.000.773600Local0.659370
1.173241 0.00 292.31Base

192.74
1,220.92

805.04 161,612.61
245,101.55

SANFORD C. BERNSTEIN LTD GBP/GBB06 Oct 2015 08 Oct 2015

64,825.000 0.000.768500Local0.656814
1.170042 0.00 91.02Base

59.78
381.22
250.39 50,128.18

76,320.21

UBS LIMITED GBP/GBB07 Oct 2015 09 Oct 2015

64,777.000 0.000.771400Local0.653019
1.181283 0.00 22.95Base

14.99
384.25
250.92 50,234.89

76,927.15

UBS LIMITED GBP/GBB08 Oct 2015 12 Oct 2015

64,777.000 0.000.763305Local0.652912
1.169078 0.00 22.71Base

14.83
380.30
248.30 49,707.74

76,132.37

UBS LIMITED GBP/GBB09 Oct 2015 13 Oct 2015

64,778.000 0.000.771700Local0.652955
1.181858 0.00 22.97Base

15.00
384.44
251.02 50,255.20

76,965.79
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UBS LIMITED GBP/GBB12 Oct 2015 14 Oct 2015

44,282.000 0.000.761987Local0.651572
1.169459 0.00 15.53Base

10.12
260.54
169.76 33,922.19

52,062.07

UBS LIMITED GBP/GBB13 Oct 2015 15 Oct 2015

38,274.000 0.000.748800Local0.656168
1.141171 0.00 13.11Base

8.60
219.97
144.34 28,812.51

43,910.26

PERSHING SECURITIES LIMITED GBP/GBB14 Oct 2015 16 Oct 2015

34,066.000 0.000.742900Local0.647459
1.147409 0.00 39.09Base

25.31
196.99
127.54 25,460.48

39,323.69

PERSHING SECURITIES LIMITED GBP/GBB15 Oct 2015 19 Oct 2015

27,053.000 0.000.742200Local0.646204
1.148554 0.00 31.07Base

20.08
156.90
101.39 20,200.21

31,259.80

PERSHING SECURITIES LIMITED GBP/GBB16 Oct 2015 20 Oct 2015

24,047.000 0.000.751900Local0.647773
1.160746 0.00 27.91Base

18.08
141.10

91.40 18,190.42
28,081.47

PERSHING SECURITIES LIMITED GBP/GBB19 Oct 2015 21 Oct 2015

25,049.000 0.000.754800Local0.646392
1.167712 0.00 29.25Base

18.91
147.79

95.53 19,021.43
29,427.08

SOCIETE GENERALE LONDON BRANCH GBP/GBB20 Oct 2015 22 Oct 2015

25,049.000 0.000.755536Local0.646475
1.168701 0.00 8.79Base

5.68
147.97

95.66 19,026.76
29,431.55

MACQUARIE CAPITAL (USA) INC GBP/GBB21 Oct 2015 23 Oct 2015

25,049.000 0.000.761000Local0.646747
1.176658 0.00 8.84Base

5.72
148.96

96.34 19,164.35
29,631.91

MACQUARIE CAPITAL (USA) INC GBP/GBB22 Oct 2015 26 Oct 2015

25,049.000 0.000.764400Local0.649794
1.176373 0.00 8.83Base

5.74
148.92

96.77 19,249.97
29,624.73

MACQUARIE CAPITAL (USA) INC GBP/GBB23 Oct 2015 27 Oct 2015
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25,048.000 0.000.776000Local0.651933
1.190306 0.00 8.94Base

5.83
150.66

98.22 19,541.30
29,974.40

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB02 Nov 2015 04 Nov 2015

278,700.000 0.000.744000Local0.648214
1.147769 0.00 319.89Base

207.36
1,600.95
1,037.76 208,597.92

321,804.10
087061008 Total

783.05 4,733.580.00 948,338.521,238,839.000 Local

0.00 1,197.97 7,248.42 1,452,157.14Base

0.001,300,553.000 Local
0.00Base

2,295.87
3,531.91

12,135.41
18,671.56

2,435,451.78
3,747,193.92

POUND STERLING Total

SOUTH AFRICAN RAND

UBS LIMITED ZAR/ZA1662269901 NASPERS LTD N SHS 02 Oct 2015 0.26COMMON STOCK ZAR.02 09 Oct 2015

1,249.000 0.001,817.761300Local13.785000
131.865165 0.00 329.40Base

4,540.77
412.08

5,680.51 2,280,605.14
165,441.07

MACQUARIE BANK LIMITED ZAR/ZA105 Oct 2015 0.0712 Oct 2015

575.000 0.001,890.778200Local13.578000
139.253071 0.00 40.04Base

543.60
200.35

2,720.39 1,090,461.46
80,310.90

MACQUARIE BANK LIMITED ZAR/ZA105 Oct 2015 0.07

562.000 0.001,890.778200Local13.578000
139.253071 0.00 39.13Base

531.31
195.82

2,658.89 1,065,807.55
78,495.18

MACQUARIE BANK LIMITED ZAR/ZA105 Oct 2015 0.07CANCEL

-562.000 0.001,890.778200Local13.578000
139.253071 0.00 -39.13Base

-531.31
-195.82

-2,658.89 -1,065,807.55
-78,495.18

MACQUARIE BANK LIMITED ZAR/ZA106 Oct 2015 0.0713 Oct 2015

183.000 0.001,884.973200Local13.518000
139.441722 0.00 12.76Base

172.48
63.86

863.30 345,985.88
25,594.46

MACQUARIE BANK LIMITED ZAR/ZA107 Oct 2015 0.0714 Oct 2015
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183.000 0.001,899.803300Local13.393650
141.843583 0.00 12.98Base

173.83
64.96

870.09 348,707.92
26,035.32

UBS LIMITED ZAR/ZA102 Nov 2015 0.0709 Nov 2015

2,900.000 0.002,058.381600Local13.792000
149.244606 0.00 216.40Base

2,984.65
1,082.89

14,935.22 5,987,226.51
434,108.65

662269901 Total

8,415.33 25,069.510.00 10,052,986.915,090.000 Local

0.00 611.58 1,824.14 731,490.40Base

0.005,090.000 Local
0.00Base

8,415.33
611.58

25,069.51
1,824.14

10,052,986.91
731,490.40

SOUTH AFRICAN RAND Total

SOUTH KOREAN WON

CLSA SECURITIES KOREA LTD. KRW/KR4B15SK5908 AMOREPACIFIC CORP 02 Nov 2015 0.14COMMON STOCK KRW500. 04 Nov 2015

340.000 0.00388,602.941176Local1,137.000000
341.779192 0.00 46.48Base

52,850.00
0.00
0.00 132,177,850.00

116,251.41

0.00340.000 Local
0.00Base

52,850.00
46.48

0.00
0.00

132,177,850.00
116,251.41

SOUTH KOREAN WON Total

SWISS FRANC

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4596228908 CHOCOLADEFABRIKEN LINDT PC 02 Nov 2015 7.43COMMON STOCK CHF10.0 04 Nov 2015

100.000 0.006,099.450000Local0.985400
6,189.821392 0.00 742.77Base

731.93
0.00
0.00 610,676.93

619,724.91

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4710306903 NOVARTIS AG REG 02 Nov 2015 0.11COMMON STOCK CHF.5 04 Nov 2015

2,400.000 0.0089.391100Local0.985400
90.715547 0.00 261.26Base

257.45
0.00
0.00 214,796.09

217,978.58

UBS LIMITED CHF/CH4711038901 ROCHE HOLDING AG GENUSSCHEIN 02 Nov 2015 0.08COMMON STOCK 04 Nov 2015

4,200.000 0.00267.046800Local0.985400 336.48 0.00 1,121,933.04
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271.003450 0.00 341.47Base 0.00 1,138,555.96

UBS LIMITED CHF/CH4712387901 NESTLE SA REG 02 Nov 2015 0.02COMMON STOCK CHF.1 04 Nov 2015

15,000.000 0.0075.187200Local0.985400
76.301197 0.00 343.35Base

338.34
0.00
0.00 1,128,146.34

1,144,861.32

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4ACI09N1W4 UBS GROUP AG REG 02 Nov 2015 0.02COMMON STOCK CHF.1 04 Nov 2015

22,500.000 0.0020.025800Local0.985400
20.322509 0.00 548.71Base

540.70
0.00
0.00 451,121.20

457,805.16

0.0044,200.000 Local
0.00Base

2,204.90
2,237.56

0.00
0.00

3,526,673.60
3,578,925.93

SWISS FRANC Total

US DOLLAR

STATE STREET BANK AND TRUST USD/BOSB7D6LT901 VONTOBEL INDIA FUND 03 Nov 2015VONTOBEL INDIA CL 1

19,480.000 0.00147.816100Local1.000000
147.816100 0.00 0.00Base

0.00
0.00
0.00 2,879,457.63

2,879,457.63

STATE STREET BANK AND TRUST USD/BOS03 Nov 2015 CANCEL

-19,480.000 0.00147.816100Local1.000000
147.816100 0.00 0.00Base

0.00
0.00
0.00 -2,879,457.63

-2,879,457.63

STATE STREET BANK AND TRUST USD/BOS03 Nov 2015 04 Nov 2015

19,729.703 0.00145.945310Local1.000000
145.945310 0.00 0.00Base

0.00
0.00
0.00 2,879,457.63

2,879,457.63
B7D6LT901 Total

0.00 0.000.00 2,879,457.6319,729.703 Local

0.00 0.00 0.00 2,879,457.63Base

0.0019,729.703 Local
0.00Base

0.00
0.00

0.00
0.00

2,879,457.63
2,879,457.63

US DOLLAR Total

EQUITY  Total
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2,455,908.703
Base 0.00 19,827.27 26,824.08 27,433,107.56

56,229,765.5826,824.0819,827.270.00

31,252,566.723

PURCHASE Total

Base
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VONTOBEL ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.157% 31 Dec 2030 02 Oct 2015

STIF FUND

83,950.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 83,950.30

83,950.30

STATE STREET BANK AND TRUST USD/CSW05 Oct 201531 Dec 2030 05 Oct 2015

STIF FUND

85,365.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 85,365.00

85,365.00

STATE STREET BANK AND TRUST USD/CSW06 Oct 201531 Dec 2030 06 Oct 2015

STIF FUND

1,176,898.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,176,898.56

1,176,898.56

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20150.159% 31 Dec 2030 07 Oct 2015

STIF FUND

789,489.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 789,489.93

789,489.93

STATE STREET BANK AND TRUST USD/CSW08 Oct 201531 Dec 2030 08 Oct 2015

STIF FUND

76,676.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 76,676.06

76,676.06

STATE STREET BANK AND TRUST USD/CSW09 Oct 201531 Dec 2030 09 Oct 2015

STIF FUND

400,996.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 400,996.04

400,996.04

STATE STREET BANK AND TRUST USD/CSW13 Oct 201531 Dec 2030 13 Oct 2015

STIF FUND

103,035.550 0.00100.000000Local1.000000 0.00 0.00 103,035.55

Books Closed Prepared by State StreetPage 870



NHHP
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - NEW VONTOBELSales Report by Report Date
VONTOBEL ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 103,035.55

STATE STREET BANK AND TRUST USD/CSW15 Oct 201531 Dec 2030 15 Oct 2015

STIF FUND

2,209,545.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,209,545.25

2,209,545.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Oct 20150.157% 31 Dec 2030 20 Oct 2015

STIF FUND

28,162.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,162.41

28,162.41

STATE STREET BANK AND TRUST USD/CSW21 Oct 201531 Dec 2030 21 Oct 2015

STIF FUND

29,450.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 29,450.88

29,450.88

STATE STREET BANK AND TRUST USD/CSW22 Oct 201531 Dec 2030 22 Oct 2015

STIF FUND

29,388.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 29,388.73

29,388.73

STATE STREET BANK AND TRUST USD/CSW23 Oct 201531 Dec 2030 23 Oct 2015

STIF FUND

337,452.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 337,452.85

337,452.85

STATE STREET BANK AND TRUST USD/CSW29 Oct 201531 Dec 2030 29 Oct 2015

STIF FUND

142,343.980 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 142,343.98

142,343.98

STATE STREET BANK AND TRUST USD/CSW04 Nov 201531 Dec 2030 04 Nov 2015

STIF FUND

15,571,627.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,571,627.78

15,571,627.78
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NHHP
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - NEW VONTOBELSales Report by Report Date
VONTOBEL ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Nov 20150.167% 31 Dec 2030 05 Nov 2015

STIF FUND

519,015.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 519,015.87

519,015.87

STATE STREET BANK AND TRUST USD/CSW06 Nov 201531 Dec 2030 06 Nov 2015

STIF FUND

1,632,753.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,632,753.67

1,632,753.67

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Nov 20150.171% 31 Dec 2030 09 Nov 2015

STIF FUND

431,368.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 431,368.81

431,368.81

STATE STREET BANK AND TRUST USD/CSW01 Dec 201531 Dec 2030 01 Dec 2015

STIF FUND

106,335.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 106,335.69

106,335.69
86199E9B7 Total

0.00 0.000.00 23,753,857.3623,753,857.360 Local

0.00 0.00 0.00 23,753,857.36Base

0.0023,753,857.360 Local
0.00Base

0.00
0.00

0.00
0.00

23,753,857.36
23,753,857.36

US DOLLAR Total

CASH EQUIVALENTS  Total
23,753,857.360

Base 0.00 0.00 0.00 23,753,857.36

EQUITY
CANADIAN DOLLAR

SCOTIA CAPITAL MKTS CAD/CAN29250N956 ENBRIDGE INC 20 Nov 2015 0.02COMMON STOCK 25 Nov 2015
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NHHP
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - NEW VONTOBELSales Report by Report Date
VONTOBEL ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

6,300.000 0.0048.755600Local1.333800
36.553906 0.00 141.70Base

189.00
0.00
0.00 306,971.28

230,147.91

SCOTIA CAPITAL MKTS CAD/CAN23 Nov 2015 0.0226 Nov 2015

16,100.000 0.0048.860000Local1.335750
36.578701 0.00 361.59Base

483.00
0.00
0.00 786,163.00

588,555.49

SCOTIA CAPITAL MKTS CAD/CAN24 Nov 2015 0.0227 Nov 2015

21,200.000 0.0048.795500Local1.330800
36.666291 0.00 477.91Base

636.00
0.00
0.00 1,033,828.60

776,847.46

SCOTIA CAPITAL MKTS CAD/CAN25 Nov 2015 0.0230 Nov 2015

7,700.000 0.0048.467900Local1.330150
36.437921 0.00 173.66Base

231.00
0.00
0.00 372,971.83

280,398.32

JEFFERIES + COMPANY INC CAD/CAN25 Nov 2015 0.0230 Nov 2015

12,300.000 0.0048.515500Local1.330150
36.473706 0.00 277.41Base

369.00
0.00
0.00 596,371.65

448,349.17

GOLDMAN SACHS + CO CAD/CAN26 Nov 2015 1 0.0202 Dec 2015

3,600.000 0.0047.576600Local1.330150
35.767846 0.00 81.19Base

108.00
0.00
0.00 171,167.76

128,683.05

J P MORGAN SECURITIES INC CAD/CAN27 Nov 2015 0.0202 Dec 2015

10,200.000 0.0046.870000Local1.336100
35.079710 0.00 229.02Base

306.00
0.00
0.00 477,768.00

357,584.01

J P MORGAN SECURITIES INC CAD/CAN30 Nov 2015 0.0203 Dec 2015

10,200.000 0.0047.240000Local1.333350
35.429557 0.00 229.50Base

306.00
0.00
0.00 481,542.00

361,151.99

DEUTSCHE BANK SECURITIES INC CAD/CAN30 Nov 2015 0.0203 Dec 2015

10,000.000 0.0047.103400Local1.333350
35.327108 0.00 225.00Base

300.00
0.00
0.00 470,734.00

353,046.09

DEUTSCHE BANK SECURITIES INC CAD/CAN01 Dec 2015 0.0204 Dec 2015

9,900.000 0.0047.887000Local1.337100 297.00 0.00 473,784.30
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NHHP
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - NEW VONTOBELSales Report by Report Date
VONTOBEL ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

35.814075 0.00 222.12Base 0.00 354,337.22

BARCLAYS CAPITAL CAD/CAN07 Dec 2015 0.0210 Dec 2015

8,048.000 0.0041.982200Local1.350800
31.079508 0.00 178.74Base

241.44
0.00
0.00 337,631.31

249,949.15

SANTANDER SECURITIES SERVICES, S.A CAD/CAN07 Dec 2015 0.0210 Dec 2015

14,259.000 0.0042.189700Local1.350800
31.233121 0.00 316.68Base

427.77
0.00
0.00 601,155.16

445,036.39

BARCLAYS CAPITAL CAD/CAN08 Dec 2015 0.0211 Dec 2015

4,869.000 0.0042.050320Local1.359200
30.937552 0.00 107.47Base

146.07
0.00
0.00 204,596.94

150,527.47

DEUTSCHE BANK SECURITIES INC CAD/CAN08 Dec 2015 0.0211 Dec 2015

7,102.000 0.0041.983400Local1.359200
30.888317 0.00 156.75Base

213.06
0.00
0.00 297,953.05

219,212.07

MERRILL LYNCH PIERCE FENNER AND S CAD/CAN08 Dec 2015 0.0211 Dec 2015

9,737.000 0.0042.129700Local1.359200
30.995954 0.00 214.91Base

292.11
0.00
0.00 409,924.78

301,592.69

DEUTSCHE BANK SECURITIES INC CAD/CAN09 Dec 2015 0.0214 Dec 2015

4,123.000 0.0043.117200Local1.359150
31.723651 0.00 91.01Base

123.69
0.00
0.00 177,648.53

130,705.61
29250N956 Total

4,669.14 0.000.00 7,200,212.19155,638.000 Local

0.00 3,484.66 0.00 5,376,124.09Base

0.00155,638.000 Local
0.00Base

4,669.14
3,484.66

0.00
0.00

7,200,212.19
5,376,124.09

CANADIAN DOLLAR Total

EURO CURRENCY

GERMANY

SANFORD C. BERNSTEIN LTD EUR/DE5512907908 FRESENIUS MEDICAL CARE AG + 20 Nov 2015 0.10COMMON STOCK 24 Nov 2015
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NHHP
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - NEW VONTOBELSales Report by Report Date
VONTOBEL ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

3,988.000 0.0079.470800Local0.938174
84.707954 0.00 405.38Base

380.32
0.00
0.00 316,549.23

337,409.94

SANFORD C. BERNSTEIN LTD EUR/DE523 Nov 2015 0.1025 Nov 2015

18,127.000 0.0079.122500Local0.943263
83.881696 0.00 1,824.62Base

1,721.10
0.00
0.00 1,432,532.46

1,518,698.88

SANFORD C. BERNSTEIN LTD EUR/DE524 Nov 2015 0.1026 Nov 2015

25,378.000 0.0076.981200Local0.938835
81.996517 0.00 2,497.08Base

2,344.35
0.00
0.00 1,951,284.54

2,078,410.52

SANFORD C. BERNSTEIN LTD EUR/DE525 Nov 2015 0.1027 Nov 2015

21,307.000 0.0077.531100Local0.942107
82.295429 0.00 2,104.17Base

1,982.35
0.00
0.00 1,649,972.80

1,751,364.55
512907908 Total

6,428.12 0.000.00 5,350,339.0368,800.000 Local

0.00 6,831.25 0.00 5,685,883.89Base

5,350,339.030.006,428.120.0068,800.000 Local
GERMANY Total

5,685,883.890.006,831.250.00Base

SPAIN

JEFFERIES + COMPANY INC EUR/ES5550190904 BANCO BILBAO VIZCAYA ARGENTA 13 Oct 2015 0.01COMMON STOCK EUR.49 16 Oct 2015

138,874.000 0.007.889400Local0.878657
8.978930 0.00 1,496.33Base

1,314.76
0.00
0.00 1,094,317.78

1,245,443.65

PERSHING SECURITIES LIMITED EUR/ES514 Oct 2015 0.0119 Oct 2015

534,363.000 0.007.855500Local0.874393
8.983947 0.00 5,760.83Base

5,037.23
0.00
0.00 4,192,651.32

4,794,927.82
550190904 Total

6,351.99 0.000.00 5,286,969.10673,237.000 Local

0.00 7,257.16 0.00 6,040,371.47Base

NEW TO ORD NON CASH EUR/ES5BYMFF5901 BANCO BILBAO VIZCAYA 30 Oct 2015COMMON STOCK
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NHHP
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - NEW VONTOBELSales Report by Report Date
VONTOBEL ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

7,317.000 0.007.360798Local0.891941
8.252561 0.00 0.00Base

0.00
0.00
0.00 53,858.96

60,383.99

NEW TO ORD NON CASH EUR/ES530 Oct 2015 CANCEL

-7,317.000 0.007.360798Local0.891941
8.252561 0.00 0.00Base

0.00
0.00
0.00 -53,858.96

-60,383.99

NEW TO ORD NON CASH EUR/ES502 Nov 2015 02 Nov 2015

7,317.000 0.007.360798Local0.891941
8.252561 0.00 0.00Base

0.00
0.00
0.00 53,858.96

60,383.99
BYMFF5901 Total

0.00 0.000.00 53,858.967,317.000 Local

0.00 0.00 0.00 60,383.99Base

SUBSCRIPTION (NON CASH) EUR/ES5BYMFF8905 BBVA 23 Oct 2015 3RIGHT 26 Oct 2015

673,237.000 0.000.080000Local0.891941
0.089692 0.00 0.00Base

0.00
0.00
0.00 53,858.96

60,383.99

5,394,687.020.006,351.990.001,353,791.000 Local
SPAIN Total

6,161,139.450.007,257.160.00Base

0.001,422,591.000 Local
0.00Base

12,780.11
14,088.41

0.00
0.00

10,745,026.05
11,847,023.34

EURO CURRENCY Total

SWISS FRANC

SANFORD C. BERNSTEIN LTD CHF/CH4B71QPM901 DKSH HOLDING LTD 14 Oct 2015 0.08COMMON STOCK CHF.1 16 Oct 2015

1,364.000 0.0063.501700Local0.951750
66.720988 0.00 109.21Base

103.94
0.00
0.00 86,512.38

90,898.22

SANFORD C. BERNSTEIN LTD CHF/CH422 Oct 2015 0.0726 Oct 2015

6,011.000 0.0059.596200Local0.971250
61.360309 0.00 442.60Base

429.88
0.00
0.00 357,802.88

368,394.21

SANFORD C. BERNSTEIN LTD CHF/CH423 Oct 2015 0.0727 Oct 2015
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NHHP
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - NEW VONTOBELSales Report by Report Date
VONTOBEL ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

10,382.000 0.0060.311600Local0.976850
61.740902 0.00 769.20Base

751.39
0.00
0.00 625,403.64

640,224.85

J.P. MORGAN CLEARING CORP. CHF/CH426 Oct 2015 0.0428 Oct 2015

2,868.000 0.0060.750000Local0.981750
61.879297 0.00 106.48Base

104.54
0.00
0.00 174,126.46

177,363.34

SANFORD C. BERNSTEIN LTD CHF/CH426 Oct 2015 0.0728 Oct 2015

3,754.000 0.0060.151800Local0.981750
61.269977 0.00 276.01Base

270.97
0.00
0.00 225,538.89

229,731.49

SANFORD C. BERNSTEIN LTD CHF/CH427 Oct 2015 0.0729 Oct 2015

4,060.000 0.0059.969100Local0.985250
60.866887 0.00 296.54Base

292.17
0.00
0.00 243,182.38

246,823.02

SANFORD C. BERNSTEIN LTD CHF/CH428 Oct 2015 0.0730 Oct 2015

7,257.000 0.0059.985600Local0.985100
60.892904 0.00 530.28Base

522.38
0.00
0.00 434,793.12

441,369.53

SANFORD C. BERNSTEIN LTD CHF/CH429 Oct 2015 0.0702 Nov 2015

6,265.000 0.0059.933700Local0.991850
60.426173 0.00 454.28Base

450.58
0.00
0.00 375,034.05

378,115.69
B71QPM901 Total

2,925.85 0.000.00 2,522,393.8041,961.000 Local

0.00 2,984.60 0.00 2,572,920.35Base

0.0041,961.000 Local
0.00Base

2,925.85
2,984.60

0.00
0.00

2,522,393.80
2,572,920.35

SWISS FRANC Total

US DOLLAR

PERSHING LLC USD/DTCB7D6LT901 VONTOBEL INDIA FUND 09 Dec 2015VONTOBEL INDIA CL 1

22,624.000 0.00136.882900Local1.000000
136.882900 0.00 0.00Base

0.00
0.00
0.00 3,096,838.73

3,096,838.73

PERSHING LLC USD/DTC09 Dec 2015 CANCEL
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NHHP
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - NEW VONTOBELSales Report by Report Date
VONTOBEL ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

-22,624.000 0.00136.882900Local1.000000
136.882900 0.00 0.00Base

0.00
0.00
0.00 -3,096,838.73

-3,096,838.73

PERSHING LLC USD/BOS09 Dec 2015 10 Dec 2015

22,916.757 0.00135.134248Local1.000000
135.134248 0.00 0.00Base

0.00
0.00
0.00 3,096,838.73

3,096,838.73

STATE STREET BANK AND TRUST USD/BOS10 Dec 2015 11 Dec 2015

22,508.036 0.00136.578999Local1.000000
136.578999 0.00 0.00Base

0.00
0.00
0.00 3,074,125.03

3,074,125.03

STATE STREET BANK AND TRUST USD/BOS11 Dec 2015 14 Dec 2015

22,579.037 0.00136.149563Local1.000000
136.149563 0.00 0.00Base

0.00
0.00
0.00 3,074,126.03

3,074,126.03
B7D6LT901 Total

0.00 0.000.00 9,245,089.7968,003.830 Local

0.00 0.00 0.00 9,245,089.79Base

0.0068,003.830 Local
0.00Base

0.00
0.00

0.00
0.00

9,245,089.79
9,245,089.79

US DOLLAR Total

EQUITY  Total
1,688,193.830

Base 0.00 20,557.67 0.00 29,041,157.57

52,795,014.930.0020,557.670.00

25,442,051.190

SALES Total

Base
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NHHQ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - SSGA MSCI EAFE SM CAPPurchase and Sales by Report Date
STATE STREET GLOBAL ADVISORS

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 879



NHHR
December 31, 2015

FUND:
View Date:to January 19, 2016

MACQUARIE INFRASTR PRTNR IIPurchase and Sales by Report Date
MACQUARIE INFRASTRUCTURE PART

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 880



NHHS
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ALINDA INFRASTR FD IIPurchase Report by Report Date
ALINDA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

CAPITAL CALL USD/BOS01699M931 ALINDA INFRASTRUCTURE FUND II 06 Oct 2015 06 Oct 2015

405,532.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 405,532.00

405,532.00

CAPITAL CALL USD/BOS29 Dec 2015 29 Dec 2015

908,347.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 908,347.00

908,347.00
01699M931 Total

0.00 0.000.00 1,313,879.001,313,879.000 Local

0.00 0.00 0.00 1,313,879.00Base

0.001,313,879.000 Local
0.00Base

0.00
0.00

0.00
0.00

1,313,879.00
1,313,879.00

US DOLLAR Total

EQUITY  Total
1,313,879.000

Base 0.00 0.00 0.00 1,313,879.00

1,313,879.000.000.000.00

1,313,879.000

PURCHASE Total

Base
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NHHS
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ALINDA INFRASTR FD IISales Report by Report Date
ALINDA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOS01699M931 ALINDA INFRASTRUCTURE FUND II 06 Oct 2015 06 Oct 2015

713,290.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 713,290.00

713,290.00

AUTREPAT-DISTRIBUTION USD/BOS29 Dec 2015 29 Dec 2015

1,436,506.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,436,506.00

1,436,506.00
01699M931 Total

0.00 0.000.00 2,149,796.002,149,796.000 Local

0.00 0.00 0.00 2,149,796.00Base

0.002,149,796.000 Local
0.00Base

0.00
0.00

0.00
0.00

2,149,796.00
2,149,796.00

US DOLLAR Total

EQUITY  Total
2,149,796.000

Base 0.00 0.00 0.00 2,149,796.00

2,149,796.000.000.000.00

2,149,796.000

SALES Total

Base
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NHHU
December 31, 2015

FUND:
View Date:to January 19, 2016

MACQUARIE EURO INFR PRT IIISales Report by Report Date
MACQUARIE

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
EURO CURRENCY

UNITED KINGDOM

AUTREPAT-DISTRIBUTION EUR/BOS99UFPK906 MACQUARIE EURO INFRASTR FD LP 30 Oct 2015 30 Oct 2015

929,957.170 0.001.000000Local0.905264
1.104650 0.00 0.00Base

0.00
0.00
0.00 929,957.17

1,027,277.31

929,957.170.000.000.00929,957.170 Local
UNITED KINGDOM Total

1,027,277.310.000.000.00Base

0.00929,957.170 Local
0.00Base

0.00
0.00

0.00
0.00

929,957.17
1,027,277.31

EURO CURRENCY Total

EQUITY  Total
929,957.170

Base 0.00 0.00 0.00 1,027,277.31

1,027,277.310.000.000.00

929,957.170

SALES Total

Base
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NHHV
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20151.000% 31 Dec 2030 01 Oct 2015

STIF FUND

8,363.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,363.80

8,363.80

STATE STREET BANK AND TRUST USD/CSW02 Nov 201531 Dec 2030 02 Nov 2015

STIF FUND

0.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.76

0.76

STATE STREET BANK AND TRUST USD/CSW12 Nov 201531 Dec 2030 12 Nov 2015

STIF FUND

26,966.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 26,966.30

26,966.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Nov 20150.191% 31 Dec 2030 13 Nov 2015

STIF FUND

24,352.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 24,352.96

24,352.96

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Nov 20150.193% 31 Dec 2030 17 Nov 2015

STIF FUND

31,537.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 31,537.40

31,537.40

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Nov 20150.191% 31 Dec 2030 19 Nov 2015

STIF FUND

12,535.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,535.64

12,535.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Nov 20150.184% 31 Dec 2030 20 Nov 2015

STIF FUND

60,138.870 0.00100.000000Local1.000000 0.00 0.00 60,138.87
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NHHV
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 60,138.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Nov 20150.180% 31 Dec 2030 24 Nov 2015

STIF FUND

43,981.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 43,981.48

43,981.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Dec 20151.000% 31 Dec 2030 04 Dec 2015

STIF FUND

75,578.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 75,578.63

75,578.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.210% 31 Dec 2030 07 Dec 2015

STIF FUND

227,871.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 227,871.05

227,871.05

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Dec 20150.212% 31 Dec 2030 08 Dec 2015

STIF FUND

213,059.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 213,059.59

213,059.59

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Dec 20151.000% 31 Dec 2030 29 Dec 2015

STIF FUND

17,611.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,611.02

17,611.02

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Dec 20150.296% 31 Dec 2030 31 Dec 2015

STIF FUND

17,651.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,651.99

17,651.99
86199E9B7 Total

0.00 0.000.00 759,649.49759,649.490 Local

0.00 0.00 0.00 759,649.49Base
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NHHV
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00759,649.490 Local
0.00Base

0.00
0.00

0.00
0.00

759,649.49
759,649.49

US DOLLAR Total

CASH EQUIVALENTS  Total
759,649.490

Base 0.00 0.00 0.00 759,649.49

EQUITY
AUSTRALIAN DOLLAR

CITIGROUP GLOBAL MARKETS INC. AUD/AU8617350905 HARVEY NORMAN HOLDINGS LTD 10 Nov 2015COMMON STOCK 13 Nov 2015

6,700.000 0.003.828300Local1.422677
2.690913 0.00 7.21Base

10.26
0.00
0.00 25,659.87

18,036.33

CITIGROUP GLOBAL MARKETS INC. AUD/AU812 Nov 2015 17 Nov 2015

28,532.000 0.003.876600Local1.406866
2.755486 0.00 31.45Base

44.24
0.00
0.00 110,651.39

78,650.98

UBS SECURITIES ASIA LTD AUD/AU803 Dec 2015 08 Dec 2015

646,168.000 0.004.024000Local1.371272
2.934502 0.00 948.09Base

1,300.09
0.00
0.00 2,601,480.12

1,897,129.18
617350905 Total

1,354.59 0.000.00 2,737,791.38681,400.000 Local

0.00 986.75 0.00 1,993,816.49Base

REVERSE SPLIT NON CASH AUD/AU8671034908 QANTAS AIRWAYS LTD 27 Oct 2015COMMON STOCK 30 Oct 2015

544,807.000 0.002.622138Local1.278527
2.050905 0.00 0.00Base

0.00
0.00
0.00 1,428,559.44

1,117,347.89

CUSIP CHANGE NON CASH AUD/AU8ACI0HTG06 BROADSPECTRUM LIMITED 04 Nov 2015COMMON STOCK

796,200.000 0.001.830164Local0.950696
1.925078 0.00 0.00Base

0.00
0.00
0.00 1,457,176.76

1,532,747.20

CUSIP CHANGE NON CASH AUD/AU804 Nov 2015 CANCEL
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NHHV
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

-796,200.000 0.001.830164Local0.950696
1.925078 0.00 0.00Base

0.00
0.00
0.00 -1,457,176.76

-1,532,747.20
ACI0HTG06 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

CUSIP CHANGE NON CASH AUD/AU8BYZQYZ906 BROADSPECTRUM LTD 04 Nov 2015COMMON STOCK 04 Nov 2015

796,200.000 0.001.830164Local0.950696
1.925078 0.00 0.00Base

0.00
0.00
0.00 1,457,176.76

1,532,747.20

CUSIP CHANGE NON CASH AUD/AU8BYZVST906 ONTERRAN LTD 08 Dec 2015COMMON STOCK 08 Dec 2015

627,900.000 0.000.799478Local1.085599
0.736439 0.00 0.00Base

0.00
0.00
0.00 501,992.29

462,410.30

0.002,650,307.000 Local
0.00Base

1,354.59
986.75

0.00
0.00

6,125,519.87
5,106,321.88

AUSTRALIAN DOLLAR Total

CANADIAN DOLLAR

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN136681954 CANADIAN TIRE CORP CLASS A 17 Dec 2015 0.04COMMON STOCK 22 Dec 2015

10,000.000 0.00120.026600Local1.397000
85.917394 0.00 429.58Base

600.13
0.00
0.00 1,200,866.13

859,603.53

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN663278950 NORTH WEST CO INC/THE 16 Oct 2015 0.01COMMON STOCK 21 Oct 2015

6,600.000 0.0028.564800Local1.293300
22.086755 0.00 72.88Base

94.26
0.00
0.00 188,621.94

145,845.47

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN30 Oct 2015 0.0104 Nov 2015

4,300.000 0.0029.033800Local1.308350
22.191157 0.00 47.71Base

62.42
0.00
0.00 124,907.76

95,469.68

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN02 Nov 2015 1 0.0106 Nov 2015

4,900.000 0.0028.848400Local1.309400
22.031770 0.00 53.98Base

70.68
0.00
0.00 141,427.84

108,009.65
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NHHV
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN03 Nov 2015 0.0106 Nov 2015

300.000 0.0028.700000Local1.310700
21.896696 0.00 3.28Base

4.30
0.00
0.00 8,614.30

6,572.29

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN04 Nov 2015 0.0109 Nov 2015

12,800.000 0.0027.911000Local1.316400
21.202522 0.00 135.70Base

178.63
0.00
0.00 357,439.43

271,527.98
663278950 Total

410.29 0.000.00 821,011.2728,900.000 Local

0.00 313.55 0.00 627,425.07Base

CONVERSION NON CASH CAD/CAN89351T971 TRANSAT A.T. INC 16 Nov 2015COMMON STOCK 24 Nov 2015

128,700.000 0.009.987979Local1.111378
8.987021 0.00 0.00Base

0.00
0.00
0.00 1,285,452.92

1,156,629.62

0.00167,600.000 Local
0.00Base

1,010.42
743.13

0.00
0.00

3,307,330.32
2,643,658.22

CANADIAN DOLLAR Total

EURO CURRENCY

BELGIUM

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/BE5ACI00DRF4 D IETEREN SA/NV 01 Dec 2015 0.02COMMON STOCK 03 Dec 2015

7,980.000 0.0032.984100Local0.941753
35.024152 0.00 139.75Base

131.61
0.00
0.00 263,344.73

279,632.48

UBS LIMITED EUR/BE502 Dec 2015 0.0204 Dec 2015

1,895.000 0.0032.328200Local0.945805
34.180619 0.00 32.39Base

30.63
0.00
0.00 61,292.57

64,804.66

UBS LIMITED EUR/BE503 Dec 2015 0.0207 Dec 2015

692.000 0.0032.428700Local0.917221
35.355383 0.00 12.23Base

11.22
0.00
0.00 22,451.88

24,478.16

UBS LIMITED EUR/BE504 Dec 2015 0.0208 Dec 2015
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NHHV
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,469.000 0.0032.622600Local0.918822
35.504809 0.00 26.08Base

23.96
0.00
0.00 47,946.56

52,182.64

UBS LIMITED EUR/BE507 Dec 2015 0.0209 Dec 2015

5,714.000 0.0032.907200Local0.922552
35.669751 0.00 101.91Base

94.02
0.00
0.00 188,125.76

203,918.87

INVESTMENT TECHNOLOGY GROUP LTD EUR/BE508 Dec 2015 0.0110 Dec 2015

10,300.000 0.0031.821700Local0.919540
34.606107 0.00 142.57Base

131.10
0.00
0.00 327,894.61

356,585.48

UBS LIMITED EUR/BE508 Dec 2015 0.0210 Dec 2015

12,600.000 0.0031.766900Local0.919540
34.546512 0.00 217.64Base

200.13
0.00
0.00 400,463.07

435,503.70

CREDIT SUISSE SECURITIES (EUROPE) L EUR/BE509 Dec 2015 3 0.0214 Dec 2015

1,856.000 0.0031.616600Local0.910498
34.724513 0.00 32.22Base

29.34
0.00
0.00 58,709.75

64,480.92

UBS LIMITED EUR/BE510 Dec 2015 0.0214 Dec 2015

1,688.000 0.0032.363500Local0.913451
35.429925 0.00 29.90Base

27.31
0.00
0.00 54,656.90

59,835.61

CREDIT SUISSE SECURITIES (EUROPE) L EUR/BE511 Dec 2015 0.0215 Dec 2015

2,260.000 0.0032.102097Local0.909091
35.312303 0.00 39.91Base

36.28
0.00
0.00 72,587.02

79,845.71

CREDIT SUISSE SECURITIES (EUROPE) L EUR/BE515 Dec 2015 0.0217 Dec 2015

5,084.000 0.0032.595502Local0.916464
35.566593 0.00 90.40Base

82.85
0.00
0.00 165,798.38

180,910.96

UBS LIMITED EUR/BE516 Dec 2015 0.0218 Dec 2015

4,362.000 0.0033.042700Local0.914369
36.137161 0.00 78.82Base

72.07
0.00
0.00 144,204.33

157,709.12
ACI00DRF4 Total

870.52 0.000.00 1,807,475.5655,900.000 Local

0.00 943.82 0.00 1,959,888.31Base
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NHHV
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,807,475.560.00870.520.0055,900.000 Local
BELGIUM Total

1,959,888.310.00943.820.00Base

FRANCE

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR4548991900 LISI 20 Nov 2015 0.01COMMON STOCK EUR.4 24 Nov 2015

1,700.000 0.0022.489300Local0.938174
23.971353 0.00 20.38Base

19.12
81.50
76.46 38,327.39

40,853.18

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR424 Nov 2015 0.0126 Nov 2015

789.000 0.0022.597000Local0.938835
24.069192 0.00 9.49Base

8.91
37.98
35.66 17,873.60

19,038.06

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR402 Dec 2015 0.0104 Dec 2015

719.000 0.0025.020600Local0.945805
26.454290 0.00 9.51Base

8.99
38.04
35.98 18,034.78

19,068.18

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR403 Dec 2015 0.0107 Dec 2015

865.000 0.0025.019700Local0.917221
27.277723 0.00 11.80Base

10.82
47.19
43.28 21,696.14

23,654.21

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR404 Dec 2015 0.0108 Dec 2015

200.000 0.0025.000000Local0.918822
27.208752 0.00 2.72Base

2.50
10.88
10.00 5,012.50

5,455.35

SOCIETE GENERALE LONDON BRANCH EUR/FR417 Dec 2015 0.0121 Dec 2015

2,031.000 0.0024.542700Local0.925455
26.519604 0.00 26.93Base

24.92
107.72

99.69 49,970.83
53,995.96

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR418 Dec 2015 0.0122 Dec 2015

3,096.000 0.0024.502800Local0.921956
26.576973 0.00 41.14Base

37.93
164.56
151.72 76,050.32

82,488.01
548991900 Total

113.19 452.790.00 226,965.569,400.000 Local

0.00 121.97 487.87 244,552.95Base
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NHHV
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR4B09YFD902 SAFT GROUPE SA 02 Dec 2015 0.02COMMON STOCK EUR1. 04 Dec 2015

7,056.000 0.0029.065000Local0.945805
30.730436 0.00 108.42Base

102.54
0.00
0.00 205,185.18

216,942.37

RIGHTS ISSUE (NON CASH) EUR/FR4BYRP8K909 TECHNICOLOR SA 22 Oct 2015EUR1 SUB RIGHTS/RECE 22 Oct 2015

344,500.000 0.000.000000Local0.881251
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) EUR/FR422 Oct 2015

344,500.000 0.000.000000Local0.896017
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

RIGHTS ISSUE (NON CASH) EUR/FR422 Oct 2015 CANCEL

-344,500.000 0.000.000000Local0.896017
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
BYRP8K909 Total

0.00 0.000.00 0.00344,500.000 Local

0.00 0.00 0.00 0.00Base

432,150.74452.79215.730.00360,956.000 Local
FRANCE Total

461,495.32487.87230.390.00Base

GERMANY

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5494351901 INDUS HOLDING AG 02 Dec 2015 0.02COMMON STOCK 04 Dec 2015

6,600.000 0.0045.038000Local0.945805
47.618695 0.00 157.15Base

148.63
0.00
0.00 297,399.43

314,440.53

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE504 Dec 2015 0.0208 Dec 2015

1,400.000 0.0043.725700Local0.918822
47.588869 0.00 33.31Base

30.61
0.00
0.00 61,246.59

66,657.73

CREDIT SUISSE SECURITIES (EUROPE) L EUR/DE511 Dec 2015 0.0215 Dec 2015

6,017.000 0.0042.616800Local0.909091
46.878475 0.00 141.03Base

128.21
0.00
0.00 256,553.50

282,208.82
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December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE515 Dec 2015 0.0217 Dec 2015

2,583.000 0.0043.862098Local0.916464
47.860143 0.00 61.81Base

56.65
0.00
0.00 113,352.45

123,684.56

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE516 Dec 2015 0.0218 Dec 2015

1,775.000 0.0044.457000Local0.914369
48.620415 0.00 43.16Base

39.46
0.00
0.00 78,950.64

86,344.40

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE517 Dec 2015 0.0221 Dec 2015

1,125.000 0.0045.280300Local0.925455
48.927609 0.00 27.52Base

25.47
0.00
0.00 50,965.81

55,071.08
494351901 Total

429.03 0.000.00 858,468.4219,500.000 Local

0.00 463.98 0.00 928,407.12Base

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5738006907 AAREAL BANK AG 02 Dec 2015 0.02COMMON STOCK 04 Dec 2015

15,400.000 0.0031.811600Local0.945805
33.634417 0.00 258.99Base

244.95
0.00
0.00 490,143.59

518,229.01

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5ACI00RQT4 K S AG REG 02 Dec 2015 0.01COMMON STOCK 04 Dec 2015

18,100.000 0.0024.518400Local0.945805
25.923314 0.00 234.60Base

221.89
0.00
0.00 444,004.93

469,446.59

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE503 Dec 2015 0.0107 Dec 2015

10,000.000 0.0024.685900Local0.917221
26.913797 0.00 134.57Base

123.43
0.00
0.00 246,982.43

269,272.54

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE504 Dec 2015 0.0108 Dec 2015

15,000.000 0.0024.270200Local0.918822
26.414474 0.00 198.11Base

182.03
0.00
0.00 364,235.03

396,415.23
ACI00RQT4 Total

527.35 0.000.00 1,055,222.3943,100.000 Local

0.00 567.28 0.00 1,135,134.36Base
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DEUTSCHE BANK SECURITIES INC EUR/DE5BJ5B14900 DO DEUTSCHE OFFICE AG 16 Dec 2015COMMON STOCK 18 Dec 2015

1,058.000 0.003.642000Local0.914369
3.983075 0.00 1.68Base

1.54
0.00
0.00 3,854.78

4,215.78

DEUTSCHE BANK SECURITIES INC EUR/DE517 Dec 2015 21 Dec 2015

13,516.000 0.003.719400Local0.925455
4.018996 0.00 21.73Base

20.11
0.00
0.00 50,291.52

54,342.48

DEUTSCHE BANK SECURITIES INC EUR/DE518 Dec 2015 123 Dec 2015

446.000 0.003.727691Local0.921956
4.043242 0.00 0.73Base

0.67
0.00
0.00 1,663.22

1,804.01

DEUTSCHE BANK SECURITIES INC EUR/DE521 Dec 2015 124 Dec 2015

2,492.000 0.003.654900Local0.915709
3.991333 0.00 3.98Base

3.64
0.00
0.00 9,111.65

9,950.38

DEUTSCHE BANK SECURITIES INC EUR/DE528 Dec 2015 6OPEN

4,018.000 0.003.667300Local0.910539
4.027614 0.00 6.48Base

5.90
0.00
0.00 14,741.11

16,189.43
BJ5B14900 Total

31.86 0.000.00 79,662.2821,530.000 Local

0.00 34.60 0.00 86,502.08Base

2,483,496.680.001,233.190.0099,530.000 Local
GERMANY Total

2,668,272.570.001,324.850.00Base

ITALY

MORGAN STANLEY CO INCORPORATED EUR/IT4483944906 EL.EN. SPA 19 Nov 2015 0.02COMMON STOCK EUR.52 23 Nov 2015

100.000 0.0043.558700Local0.930449
46.814710 0.00 1.87Base

1.74
0.00
0.00 4,357.61

4,683.34

MORGAN STANLEY CO INCORPORATED EUR/IT430 Nov 2015 0.0202 Dec 2015

100.000 0.0042.961400Local0.946611
45.384429 0.00 1.82Base

1.72
0.00
0.00 4,297.86

4,540.26
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MORGAN STANLEY CO INCORPORATED EUR/IT403 Dec 2015 0.0207 Dec 2015

300.000 0.0042.770200Local0.917221
46.630201 0.00 5.59Base

5.13
0.00
0.00 12,836.19

13,994.65

MORGAN STANLEY CO INCORPORATED EUR/IT407 Dec 2015 0.0209 Dec 2015

300.000 0.0043.000000Local0.922552
46.609839 0.00 5.59Base

5.16
0.00
0.00 12,905.16

13,988.54

MORGAN STANLEY CO INCORPORATED EUR/IT411 Dec 2015 0.0215 Dec 2015

100.000 0.0039.989300Local0.909091
43.988226 0.00 1.76Base

1.60
0.00
0.00 4,000.53

4,400.58

MORGAN STANLEY CO INCORPORATED EUR/IT414 Dec 2015 0.0216 Dec 2015

100.000 0.0038.743900Local0.906906
42.720966 0.00 1.71Base

1.55
0.00
0.00 3,875.94

4,273.81

MORGAN STANLEY CO INCORPORATED EUR/IT417 Dec 2015 0.0221 Dec 2015

100.000 0.0040.890500Local0.925455
44.184212 0.00 1.77Base

1.64
0.00
0.00 4,090.69

4,420.19

MORGAN STANLEY CO INCORPORATED EUR/IT418 Dec 2015 0.0222 Dec 2015

200.000 0.0039.722200Local0.921956
43.084703 0.00 3.45Base

3.18
0.00
0.00 7,947.62

8,620.39

J.P. MORGAN CLEARING CORP. EUR/IT429 Dec 2015 0.0331 Dec 2015

1,699.000 0.0040.440000Local0.916003
44.148327 0.00 52.51Base

48.10
0.00
0.00 68,755.66

75,060.52
483944906 Total

69.82 0.000.00 123,067.262,999.000 Local

0.00 76.07 0.00 133,982.28Base

123,067.260.0069.820.002,999.000 Local
ITALY Total

133,982.280.0076.070.00Base

NETHERLANDS (THE)
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BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL5B1WFDQ908 TKH GROUP NV DUTCH CERT 16 Dec 2015 0.02DUTCH CERT EUR.25 18 Dec 2015

6,566.000 0.0035.284000Local0.914369
38.588360 0.00 126.69Base

115.84
0.00
0.00 231,790.58

253,497.85

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL517 Dec 2015 0.0221 Dec 2015

7,734.000 0.0035.931599Local0.925455
38.825874 0.00 150.14Base

138.95
0.00
0.00 278,033.94

300,429.45

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL518 Dec 2015 0.0222 Dec 2015

5,000.000 0.0035.513100Local0.921956
38.519300 0.00 96.30Base

88.78
0.00
0.00 177,654.28

192,692.80

MORGAN STANLEY CO INCORPORATED EUR/NL521 Dec 2015 0.0223 Dec 2015

3,300.000 0.0034.692300Local0.915709
37.885726 0.00 62.51Base

57.24
0.00
0.00 114,541.83

125,085.40

UBS LIMITED EUR/NL522 Dec 2015 0.0224 Dec 2015

200.000 0.0034.754800Local0.910954
38.152091 0.00 3.82Base

3.48
0.00
0.00 6,954.44

7,634.24

UBS LIMITED EUR/NL529 Dec 2015 0.0231 Dec 2015

200.000 0.0036.695700Local0.916003
40.060677 0.00 4.01Base

3.67
0.00
0.00 7,342.81

8,016.14

UBS LIMITED EUR/NL530 Dec 2015 0.02OPEN

100.000 0.0036.852600Local0.916380
40.215413 0.00 2.01Base

1.84
0.00
0.00 3,687.10

4,023.55
B1WFDQ908 Total

409.80 0.000.00 820,004.9823,100.000 Local

0.00 445.48 0.00 891,379.43Base

820,004.980.00409.800.0023,100.000 Local
NETHERLANDS (THE) Total

891,379.430.00445.480.00Base

SPAIN
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BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES5B188XC900 GRUPO CATALANA OCCIDENTE SA 29 Oct 2015 0.02COMMON STOCK EUR.3 03 Nov 2015

2,137.000 0.0028.057600Local0.912367
30.752537 0.00 32.86Base

29.98
0.00
0.00 59,989.07

65,751.03

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES530 Oct 2015 0.0204 Nov 2015

12,658.000 0.0028.006400Local0.905264
30.937274 0.00 195.80Base

177.25
0.00
0.00 354,682.26

391,799.81
B188XC900 Total

207.23 0.000.00 414,671.3314,795.000 Local

0.00 228.66 0.00 457,550.84Base

RIGHTS ISSUE (NON CASH) EUR/ES5BYSRJ7901 EUROPAC 29 Oct 2015RIGHT 29 Oct 2015

206,440.000 0.000.000000Local0.912367
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

414,671.330.00207.230.00221,235.000 Local
SPAIN Total

457,550.840.00228.660.00Base

0.00763,720.000 Local
0.00Base

3,006.29
3,249.27

452.79
487.87

6,080,866.55
6,572,568.75

EURO CURRENCY Total

HONG KONG DOLLAR

CREDIT SUISSE SECURITIES (USA) LLC HKD/HK1685699902 SMARTONE TELECOMMUNICATIONS 10 Nov 2015COMMON STOCK HKD.1 12 Nov 2015

165,500.000 0.0011.867700Local7.751250
1.531069 0.00 126.70Base

982.05
273.02

2,116.24 1,967,202.64
253,791.66

MERRILL LYNCH INTERNATIONAL HKD/HK112 Nov 2015 16 Nov 2015

98,400.000 0.0012.412000Local7.750050
1.601538 0.00 63.04Base

488.54
169.81

1,316.05 1,223,145.39
157,824.19

CITIGROUP GLOBAL MARKETS INC. HKD/HK113 Nov 2015 17 Nov 2015

174,000.000 0.0012.229200Local7.751200
1.577717 0.00 109.81Base

851.15
295.68

2,291.84 2,131,023.79
274,928.24
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UBS SECURITIES ASIA LTD HKD/HK116 Nov 2015 18 Nov 2015

24,500.000 0.0012.249900Local7.751100
1.580408 0.00 19.36Base

150.06
41.82

324.11 300,596.72
38,781.17

CITIGROUP GLOBAL MARKETS INC. HKD/HK117 Nov 2015 19 Nov 2015

191,000.000 0.0012.432900Local7.750400
1.604162 0.00 122.56Base

949.87
330.03

2,557.85 2,378,191.62
306,847.60

BNP PARIBAS SECURITIES SERVICES HKD/HK117 Nov 2015 19 Nov 2015

163,000.000 0.0012.490000Local7.750400
1.611530 0.00 262.68Base

2,035.87
282.92

2,192.76 2,040,098.63
263,224.95

HONGKONG AND SHANGHAI BANKING CORP HKD/HK119 Nov 2015 23 Nov 2015

115,000.000 0.0012.276200Local7.750150
1.583995 0.00 54.65Base

423.53
196.22

1,520.71 1,413,707.24
182,410.31

HONGKONG AND SHANGHAI BANKING CORP HKD/HK120 Nov 2015 24 Nov 2015

69,500.000 0.0012.144500Local7.750050
1.567022 0.00 32.67Base

253.21
117.42
909.99 845,205.95

109,058.13

HONGKONG AND SHANGHAI BANKING CORP HKD/HK123 Nov 2015 25 Nov 2015

80,500.000 0.0012.211400Local7.750200
1.575624 0.00 38.05Base

294.91
136.73

1,059.69 984,372.30
127,012.50

MERRILL LYNCH INTERNATIONAL HKD/HK124 Nov 2015 26 Nov 2015

141,600.000 0.0012.125500Local7.750050
1.564571 0.00 110.77Base

858.49
238.61

1,849.21 1,719,678.50
221,892.57

685699902 Total

7,287.68 16,138.450.00 15,003,222.781,223,000.000 Local

0.00 940.29 2,082.26 1,935,771.32Base

MERRILL LYNCH INTERNATIONAL HKD/HK1BYY9BM909 UNIVERSAL HEALTH INTERNATION 10 Nov 2015COMMON STOCK USD.001 12 Nov 2015

438,000.000 0.003.050200Local7.751250
0.393511 0.00 68.94Base

534.40
185.63

1,438.87 1,337,960.87
172,612.27

SG SECURITIES HK HKD/HK112 Nov 2015 16 Nov 2015
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1,230,000.000 0.003.079000Local7.750050
0.397288 0.00 244.33Base

1,893.59
526.39

4,079.61 3,793,143.20
489,434.67

UBS SECURITIES ASIA LTD HKD/HK116 Nov 2015 18 Nov 2015

666,000.000 0.003.084700Local7.751100
0.397969 0.00 132.52Base

1,027.21
285.53

2,213.19 2,057,650.60
265,465.62

HONGKONG AND SHANGHAI BANKING CORP HKD/HK124 Nov 2015 26 Nov 2015

1,324,000.000 0.003.129900Local7.750050
0.403855 0.00 160.41Base

1,243.20
575.88

4,463.09 4,149,693.89
535,440.92

BYY9BM909 Total

4,698.40 12,194.760.00 11,338,448.563,658,000.000 Local

0.00 606.20 1,573.43 1,462,953.48Base

0.004,881,000.000 Local
0.00Base

11,986.08
1,546.49

28,333.21
3,655.69

26,341,671.34
3,398,724.80

HONG KONG DOLLAR Total

JAPANESE YEN

CITIGROUP GLOBAL MARKETS INC. JPY/JP5601064900 AISAN INDUSTRY CO LTD 10 Nov 2015COMMON STOCK 13 Nov 2015

6,200.000 0.001,243.527258Local123.225000
10.091518 0.00 25.02Base

3,083.00
0.00
0.00 7,712,952.00

62,592.43

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP511 Nov 2015 0.0116 Nov 2015

2,400.000 0.001,252.780833Local122.935000
10.190595 0.00 12.23Base

1,503.00
0.00
0.00 3,008,177.00

24,469.65

CITIGROUP GLOBAL MARKETS INC. JPY/JP512 Nov 2015 17 Nov 2015

4,800.000 0.001,268.276875Local122.855000
10.323364 0.00 19.82Base

2,435.00
0.00
0.00 6,090,164.00

49,571.97

CITIGROUP GLOBAL MARKETS INC. JPY/JP513 Nov 2015 119 Nov 2015

7,300.000 0.001,260.260000Local122.920000
10.252685 0.00 29.93Base

3,679.00
0.00
0.00 9,203,577.00

74,874.53

CITIGROUP GLOBAL MARKETS INC. JPY/JP516 Nov 2015 19 Nov 2015
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4,300.000 0.001,252.125814Local123.085000
10.172855 0.00 17.49Base

2,153.00
0.00
0.00 5,386,294.00

43,760.77

CITIGROUP GLOBAL MARKETS INC. JPY/JP518 Nov 2015 24 Nov 2015

31,600.000 0.001,288.992785Local123.515000
10.435921 0.00 131.90Base

16,292.00
0.00
0.00 40,748,464.00

329,907.01

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP519 Nov 2015 0.0125 Nov 2015

6,600.000 0.001,297.587121Local122.805000
10.566240 0.00 34.87Base

4,282.00
0.00
0.00 8,568,357.00

69,772.05

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP520 Nov 2015 0.0126 Nov 2015

15,900.000 0.001,300.825912Local122.785000
10.594339 0.00 84.23Base

10,342.00
0.00
0.00 20,693,474.00

168,534.22
601064900 Total

43,769.00 0.000.00 101,411,459.0079,100.000 Local

0.00 355.49 0.00 823,482.63Base

INSTINET U.K. LTD JPY/JP5641961008 HEIWADO CO LTD 10 Nov 2015 0.01COMMON STOCK 13 Nov 2015

900.000 0.002,767.473333Local123.265000
22.451412 0.00 6.06Base

747.00
0.00
0.00 2,491,473.00

20,212.33

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP511 Nov 2015 0.0116 Nov 2015

500.000 0.002,789.528000Local122.935000
22.691081 0.00 5.67Base

697.00
0.00
0.00 1,395,461.00

11,351.21

CITIGROUP GLOBAL MARKETS INC. JPY/JP512 Nov 2015 0.0117 Nov 2015

800.000 0.002,843.093750Local122.935000
23.126805 0.00 7.39Base

909.00
0.00
0.00 2,275,384.00

18,508.84

CITIGROUP GLOBAL MARKETS INC. JPY/JP513 Nov 2015 0.0118 Nov 2015

1,300.000 0.002,831.782308Local122.920000
23.037604 0.00 11.98Base

1,472.00
0.00
0.00 3,682,789.00

29,960.86

CITIGROUP GLOBAL MARKETS INC. JPY/JP516 Nov 2015 0.0119 Nov 2015

1,100.000 0.002,839.436364Local123.085000 1,249.00 0.00 3,124,629.00
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23.068907 0.00 10.15Base 0.00 25,385.94
641961008 Total

5,074.00 0.000.00 12,969,736.004,600.000 Local

0.00 41.25 0.00 105,419.18Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5648075000 KAGA ELECTRONICS CO LTD 10 Nov 2015 0.01COMMON STOCK 13 Nov 2015

3,000.000 0.001,811.563000Local123.265000
14.696491 0.00 17.63Base

2,173.00
0.00
0.00 5,436,862.00

44,107.10

MIZUHO SECURITIES USA INC JPY/JP511 Nov 2015 0.0116 Nov 2015

12,000.000 0.001,850.725000Local122.910000
15.057562 0.00 90.34Base

11,104.00
0.00
0.00 22,219,804.00

180,781.09

CITIGROUP GLOBAL MARKETS INC. JPY/JP512 Nov 2015 0.0117 Nov 2015

700.000 0.001,854.284286Local122.855000
15.093275 0.00 4.22Base

519.00
0.00
0.00 1,298,518.00

10,569.52

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP503 Dec 2015 0.0108 Dec 2015

2,900.000 0.001,864.406897Local123.175000
15.136244 0.00 21.94Base

2,703.00
0.00
0.00 5,409,483.00

43,917.05

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP504 Dec 2015 0.0109 Dec 2015

5,600.000 0.001,839.635714Local123.115000
14.942417 0.00 41.84Base

5,151.00
0.00
0.00 10,307,111.00

83,719.38

INSTINET U.K. LTD JPY/JP514 Dec 2015 17 Dec 2015

6,100.000 0.001,715.036066Local120.720000
14.206727 0.00 25.99Base

3,138.00
0.00
0.00 10,464,858.00

86,687.03

INSTINET U.K. LTD JPY/JP515 Dec 2015 18 Dec 2015

13,800.000 0.001,703.139058Local121.725000
13.991695 0.00 57.92Base

7,050.00
0.00
0.00 23,510,369.00

193,143.31

CITIGROUP GLOBAL MARKETS INC. JPY/JP516 Dec 2015 0.0121 Dec 2015

4,800.000 0.001,702.270625Local121.825000
13.973081 0.00 26.83Base

3,268.00
0.00
0.00 8,174,167.00

67,097.62
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648075000 Total

35,106.00 0.000.00 86,821,172.0048,900.000 Local

0.00 286.71 0.00 710,022.10Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5659692008 MITSUBISHI GAS CHEMICAL CO 10 Nov 2015COMMON STOCK 13 Nov 2015

54,000.000 0.00629.087500Local123.225000
5.105194 0.00 110.27Base

13,588.00
0.00
0.00 33,984,313.00

275,790.73

CITIGROUP GLOBAL MARKETS INC. JPY/JP511 Nov 2015 16 Nov 2015

81,000.000 0.00632.356889Local122.935000
5.143831 0.00 166.66Base

20,488.00
0.00
0.00 51,241,396.00

416,816.98

CITIGROUP GLOBAL MARKETS INC. JPY/JP512 Nov 2015 17 Nov 2015

124,000.000 0.00634.856597Local122.855000
5.167528 0.00 256.30Base

31,488.00
0.00
0.00 78,753,706.00

641,029.72

CITIGROUP GLOBAL MARKETS INC. JPY/JP513 Nov 2015 18 Nov 2015

126,000.000 0.00617.906698Local122.920000
5.026901 0.00 253.35Base

31,142.00
0.00
0.00 77,887,386.00

633,642.91

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP516 Nov 2015 19 Nov 2015

44,600.000 0.00616.867511Local123.085000
5.011720 0.00 111.76Base

13,756.00
0.00
0.00 27,526,047.00

223,634.46

UBS SECURITIES ASIA LTD JPY/JP517 Nov 2015 20 Nov 2015

41,200.000 0.00636.240485Local123.485000
5.152371 0.00 106.13Base

13,106.00
0.00
0.00 26,226,214.00

212,383.80
659692008 Total

123,568.00 0.000.00 295,619,062.00470,800.000 Local

0.00 1,004.47 0.00 2,403,298.60Base

DAIWA SECURITIES AMERICA INC JPY/JP5683858906 S FOODS INC 10 Nov 2015 0.01COMMON STOCK 13 Nov 2015

400.000 0.002,099.965000Local123.265000
17.036182 0.00 3.40Base

419.00
0.00
0.00 840,405.00

6,817.87
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Asset ID Security Name/Description
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS INC. JPY/JP512 Nov 2015 0.0117 Nov 2015

1,100.000 0.002,201.518182Local122.855000
17.919647 0.00 7.88Base

968.00
0.00
0.00 2,422,638.00

19,719.49

CITIGROUP GLOBAL MARKETS INC. JPY/JP513 Nov 2015 0.0118 Nov 2015

2,800.000 0.002,204.471786Local122.920000
17.934199 0.00 20.09Base

2,469.00
0.00
0.00 6,174,990.00

50,235.84

J.P. MORGAN CLEARING CORP. JPY/JP516 Nov 2015 0.0119 Nov 2015

3,500.000 0.002,175.000000Local123.110000
17.667127 0.00 49.47Base

6,090.00
0.00
0.00 7,618,590.00

61,884.41

CITIGROUP GLOBAL MARKETS INC. JPY/JP516 Nov 2015 0.0119 Nov 2015

3,100.000 0.002,158.790645Local123.085000
17.539023 0.00 21.74Base

2,676.00
0.00
0.00 6,694,927.00

54,392.71

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP530 Nov 2015 0.0103 Dec 2015

1,000.000 0.002,089.291000Local123.280000
16.947526 0.00 8.48Base

1,045.00
0.00
0.00 2,090,336.00

16,956.00

INSTINET U.K. LTD JPY/JP501 Dec 2015 0.0104 Dec 2015

600.000 0.002,096.043333Local122.875000
17.058338 0.00 3.07Base

377.00
0.00
0.00 1,258,003.00

10,238.07

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP502 Dec 2015 0.0107 Dec 2015

900.000 0.002,105.462222Local123.465000
17.053110 0.00 7.67Base

947.00
0.00
0.00 1,895,863.00

15,355.47

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP503 Dec 2015 0.0108 Dec 2015

1,900.000 0.002,106.913684Local123.065000
17.120332 0.00 16.27Base

2,002.00
0.00
0.00 4,005,138.00

32,544.90

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP504 Dec 2015 0.0109 Dec 2015

1,000.000 0.002,079.012000Local123.100000
16.888806 0.00 8.44Base

1,039.00
0.00
0.00 2,080,051.00

16,897.25

DAIWA SECURITIES AMERICA INC JPY/JP507 Dec 2015 0.0110 Dec 2015
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Broker NameTrd Date Stl Date
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Comm Per Shr

800.000 0.002,072.241250Local123.260000
16.811952 0.00 6.72Base

828.00
0.00
0.00 1,658,621.00

13,456.28

MORGAN STANLEY CO INCORPORATED JPY/JP514 Dec 2015 0.0117 Dec 2015

900.000 0.002,042.566667Local120.720000
16.919870 0.00 6.09Base

735.00
0.00
0.00 1,839,045.00

15,233.97

CITIGROUP GLOBAL MARKETS INC. JPY/JP515 Dec 2015 0.0118 Dec 2015

2,600.000 0.002,074.447692Local121.665000
17.050489 0.00 17.73Base

2,157.00
0.00
0.00 5,395,721.00

44,349.00

CITIGROUP GLOBAL MARKETS INC. JPY/JP516 Dec 2015 0.0121 Dec 2015

1,300.000 0.002,080.570769Local121.825000
17.078356 0.00 8.87Base

1,081.00
0.00
0.00 2,705,823.00

22,210.74

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP517 Dec 2015 0.0122 Dec 2015

1,800.000 0.002,134.686667Local122.675000
17.401155 0.00 15.66Base

1,921.00
0.00
0.00 3,844,357.00

31,337.74

CITIGROUP GLOBAL MARKETS INC. JPY/JP518 Dec 2015 0.0124 Dec 2015

2,100.000 0.002,135.690476Local121.230000
17.616848 0.00 14.79Base

1,793.00
0.00
0.00 4,486,743.00

37,010.17

J.P. MORGAN CLEARING CORP. JPY/JP518 Dec 2015 0.0124 Dec 2015

1,300.000 0.002,133.500000Local121.230000
17.598779 0.00 18.30Base

2,218.00
0.00
0.00 2,775,768.00

22,896.71

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP521 Dec 2015 0.0125 Dec 2015

1,200.000 0.002,072.175833Local120.990000
17.126836 0.00 10.27Base

1,243.00
0.00
0.00 2,487,854.00

20,562.48

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP522 Dec 2015 0.0128 Dec 2015

600.000 0.002,088.420000Local120.900000
17.273945 0.00 5.19Base

627.00
0.00
0.00 1,253,679.00

10,369.55

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP528 Dec 2015 0.01OPEN

200.000 0.002,056.065000Local120.305000 206.00 0.00 411,419.00

Books Closed Prepared by State StreetPage 903



NHHV
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days
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17.090437 0.00 1.71Base 0.00 3,419.80

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP529 Dec 2015 0.01OPEN

300.000 0.002,080.953333Local120.480000
17.272189 0.00 2.59Base

312.00
0.00
0.00 624,598.00

5,184.25

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP530 Dec 2015 0.01OPEN

400.000 0.002,113.437500Local120.570000
17.528718 0.00 3.51Base

423.00
0.00
0.00 845,798.00

7,015.00
683858906 Total

31,576.00 0.000.00 63,410,367.0029,800.000 Local

0.00 257.94 0.00 518,087.70Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5688086008 TAYCA CORP 10 Nov 2015COMMON STOCK 13 Nov 2015

4,000.000 0.00562.000000Local123.265000
4.559283 0.00 7.29Base

899.00
0.00
0.00 2,248,899.00

18,244.42

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP511 Nov 2015 16 Nov 2015

15,000.000 0.00582.600000Local122.910000
4.740054 0.00 35.55Base

4,370.00
0.00
0.00 8,743,370.00

71,136.36

CITIGROUP GLOBAL MARKETS INC. JPY/JP512 Nov 2015 17 Nov 2015

6,000.000 0.00582.833167Local122.855000
4.744074 0.00 11.38Base

1,398.00
0.00
0.00 3,498,397.00

28,475.82

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP503 Dec 2015 08 Dec 2015

11,000.000 0.00606.954545Local123.175000
4.927579 0.00 27.10Base

3,338.00
0.00
0.00 6,679,838.00

54,230.47

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP504 Dec 2015 09 Dec 2015

2,000.000 0.00611.000000Local123.115000
4.962840 0.00 4.96Base

611.00
0.00
0.00 1,222,611.00

9,930.64

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP514 Dec 2015 17 Dec 2015

13,000.000 0.00591.538538Local120.720000
4.900087 0.00 31.85Base

3,845.00
0.00
0.00 7,693,846.00

63,732.99
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS INC. JPY/JP515 Dec 2015 18 Dec 2015

4,000.000 0.00594.000000Local121.725000
4.879852 0.00 7.80Base

950.00
0.00
0.00 2,376,950.00

19,527.21
688086008 Total

15,411.00 0.000.00 32,463,911.0055,000.000 Local

0.00 125.93 0.00 265,277.91Base

0.00688,200.000 Local
0.00Base

254,504.00
2,071.79

0.00
0.00

592,695,707.00
4,825,588.12

JAPANESE YEN Total

NORWEGIAN KRONE

SOCIETE GENERALE LONDON BRANCH NOK/NO3B04VNK908 KONGSBERG AUTOMOTIVE ASA 11 Nov 2015COMMON STOCK NOK.5 13 Nov 2015

29,000.000 0.005.078900Local8.616300
0.589453 0.00 8.55Base

73.64
0.00
0.00 147,361.74

17,102.67

SOCIETE GENERALE LONDON BRANCH NOK/NO312 Nov 2015 16 Nov 2015

21,273.000 0.004.968100Local8.690250
0.571687 0.00 6.08Base

52.84
0.00
0.00 105,739.23

12,167.57

MORGAN STANLEY CO INCORPORATED NOK/NO317 Nov 2015 19 Nov 2015

28,759.000 0.005.409800Local8.682650
0.623059 0.00 7.17Base

62.23
0.00
0.00 155,642.67

17,925.71

MORGAN STANLEY CO INCORPORATED NOK/NO318 Nov 2015 20 Nov 2015

14,500.000 0.005.393900Local8.712500
0.619099 0.00 3.59Base

31.28
0.00
0.00 78,242.83

8,980.53

MORGAN STANLEY CO INCORPORATED NOK/NO319 Nov 2015 23 Nov 2015

9,674.000 0.005.299100Local8.592300
0.616727 0.00 2.39Base

20.51
0.00
0.00 51,284.00

5,968.60

MORGAN STANLEY CO INCORPORATED NOK/NO320 Nov 2015 24 Nov 2015

13,781.000 0.005.417900Local8.623300
0.628286 0.00 3.46Base

29.87
0.00
0.00 74,693.95

8,661.88
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Units/Original Face

Comm Per Shr

MORGAN STANLEY CO INCORPORATED NOK/NO325 Nov 2015 27 Nov 2015

15,631.000 0.005.645100Local8.652550
0.652420 0.00 4.08Base

35.30
0.00
0.00 88,273.86

10,202.06

MORGAN STANLEY CO INCORPORATED NOK/NO301 Dec 2015 03 Dec 2015

178,914.000 0.005.614700Local8.645300
0.649451 0.00 46.48Base

401.82
0.00
0.00 1,004,950.26

116,242.38

MORGAN STANLEY CO INCORPORATED NOK/NO302 Dec 2015 04 Dec 2015

44,589.000 0.006.097700Local8.661200
0.704025 0.00 12.56Base

108.76
0.00
0.00 271,999.11

31,404.32

MORGAN STANLEY CO INCORPORATED NOK/NO303 Dec 2015 07 Dec 2015

12,908.000 0.006.157700Local8.502150
0.724252 0.00 3.74Base

31.79
0.00
0.00 79,515.38

9,352.38

MORGAN STANLEY CO INCORPORATED NOK/NO304 Dec 2015 08 Dec 2015

10,913.000 0.006.080000Local8.521850
0.713460 0.00 3.11Base

26.54
0.00
0.00 66,377.58

7,789.10

MERRILL LYNCH INTERNATIONAL NOK/NO307 Dec 2015 09 Dec 2015

62,248.000 0.006.243600Local8.661950
0.720808 0.00 17.95Base

155.46
0.00
0.00 388,807.07

44,886.78

MERRILL LYNCH INTERNATIONAL NOK/NO308 Dec 2015 10 Dec 2015

120,014.000 0.006.240000Local8.795600
0.709446 0.00 34.06Base

299.55
0.00
0.00 749,186.91

85,177.46

CREDIT SUISSE SECURITIES (EUROPE) L NOK/NO309 Dec 2015 11 Dec 2015

4,686.000 0.006.119500Local8.703900
0.703076 0.00 1.65Base

14.34
0.00
0.00 28,690.32

3,296.26

UBS LIMITED NOK/NO310 Dec 2015 14 Dec 2015

82,883.000 0.006.113300Local8.632850
0.708144 0.00 29.35Base

253.34
0.00
0.00 506,941.98

58,722.44

CREDIT SUISSE SECURITIES (EUROPE) L NOK/NO311 Dec 2015 15 Dec 2015
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

51,842.000 0.005.949500Local8.682250
0.685249 0.00 17.76Base

154.22
0.00
0.00 308,588.19

35,542.42

MORGAN STANLEY CO INCORPORATED NOK/NO316 Dec 2015 18 Dec 2015

1,695.000 0.005.940000Local8.750950
0.678783 0.00 0.46Base

4.03
0.00
0.00 10,072.33

1,151.00

MORGAN STANLEY CO INCORPORATED NOK/NO317 Dec 2015 21 Dec 2015

13,318.000 0.006.076600Local8.763800
0.693375 0.00 3.69Base

32.37
0.00
0.00 80,960.53

9,238.06

MORGAN STANLEY CO INCORPORATED NOK/NO318 Dec 2015 22 Dec 2015

71,194.000 0.005.989100Local8.754250
0.684136 0.00 19.48Base

170.56
0.00
0.00 426,558.55

48,725.88

MORGAN STANLEY CO INCORPORATED NOK/NO328 Dec 2015 30 Dec 2015

4,310.000 0.006.320000Local8.678350
0.728249 0.00 1.26Base

10.90
0.00
0.00 27,250.10

3,140.01

MORGAN STANLEY CO INCORPORATED NOK/NO329 Dec 2015 OPEN

7,293.000 0.006.310000Local8.721500
0.723499 0.00 2.11Base

18.41
0.00
0.00 46,037.24

5,278.59

MORGAN STANLEY CO INCORPORATED NOK/NO330 Dec 2015 OPEN

42,081.000 0.006.240000Local8.818550
0.707599 0.00 11.91Base

105.03
0.00
0.00 262,690.47

29,788.40
B04VNK908 Total

2,092.79 0.000.00 4,959,864.30841,506.000 Local

0.00 240.89 0.00 570,744.50Base

0.00841,506.000 Local
0.00Base

2,092.79
240.89

0.00
0.00

4,959,864.30
570,744.50

NORWEGIAN KRONE Total

POUND STERLING

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB057580003 MEGGITT PLC 16 Dec 2015COMMON STOCK GBP.05 18 Dec 2015
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Units/Original Face

Comm Per Shr

48,995.000 0.003.625765Local0.666156
5.442817 0.00 133.33Base

88.82
1,334.85

889.22 178,622.40
268,138.99

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB17 Dec 2015 21 Dec 2015

191,205.000 0.003.639745Local0.672224
5.414482 0.00 517.64Base

347.97
5,177.87
3,480.69 699,766.10

1,040,971.61
057580003 Total

436.79 4,369.910.00 878,388.50240,200.000 Local

0.00 650.97 6,512.72 1,309,110.60Base

HSBC BANK PLC GBP/GBBB012TP908 HALFORDS GROUP PLC 16 Dec 2015COMMON STOCK GBP.01 18 Dec 2015

200.000 0.003.363000Local0.666156
5.048367 0.00 0.30Base

0.20
5.04
3.36 676.16

1,015.02

HSBC BANK PLC GBP/GBB17 Dec 2015 21 Dec 2015

5,100.000 0.003.273545Local0.672224
4.869723 0.00 7.45Base

5.01
125.67

84.48 16,784.57
24,968.72

HSBC BANK PLC GBP/GBB18 Dec 2015 22 Dec 2015

11,800.000 0.003.201674Local0.670511
4.774976 0.00 16.90Base

11.33
283.22
189.90 37,980.98

56,644.83

HSBC BANK PLC GBP/GBB30 Dec 2015 OPEN

200.000 0.003.332702Local0.674309
4.942396 0.00 0.30Base

0.20
4.94
3.33 670.07

993.71
B012TP908 Total

16.74 281.070.00 56,111.7817,300.000 Local

0.00 24.95 418.87 83,622.28Base

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB8VZXT902 CREST NICHOLSON HOLDINGS 12 Oct 2015COMMON STOCK GBP.05 14 Oct 2015

1,900.000 0.005.253081Local0.651572
8.062165 0.00 7.66Base

4.99
76.58
49.90 10,035.74

15,402.35

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB14 Oct 2015 16 Oct 2015

3,600.000 0.005.289249Local0.647459 9.52 96.21 19,147.03
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

8.169242 0.00 14.70Base 148.60 29,572.58

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB15 Oct 2015 19 Oct 2015

400.000 0.005.329068Local0.646204
8.246727 0.00 1.66Base

1.07
16.50
10.66 2,143.36

3,316.85

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Oct 2015 20 Oct 2015

2,100.000 0.005.277068Local0.647773
8.146477 0.00 8.55Base

5.54
87.08
56.41 11,143.79

17,203.23

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB20 Oct 2015 22 Oct 2015

4,200.000 0.005.362039Local0.646475
8.294271 0.00 17.42Base

11.26
175.72
113.60 22,645.42

35,029.07

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB22 Oct 2015 26 Oct 2015

4,200.000 0.005.433848Local0.649794
8.362416 0.00 17.56Base

11.41
177.15
115.11 22,948.68

35,316.85

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB27 Oct 2015 29 Oct 2015

1,700.000 0.005.449287Local0.653083
8.343943 0.00 7.09Base

4.63
70.93
46.32 9,314.74

14,262.72

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB28 Oct 2015 30 Oct 2015

2,210.000 0.005.448818Local0.652805
8.346777 0.00 9.22Base

6.02
93.76
61.21 12,109.12

18,549.37
B8VZXT902 Total

54.44 549.420.00 109,487.8820,310.000 Local

0.00 83.86 846.32 168,653.02Base

AUTREPAT-RTS ISSUED GBP/GBBBYNV28903 MCBRIDE 26 Oct 2015PREFERRED STOCK 26 Oct 2015

7,672,200.000 0.000.001000Local0.651466
0.001535 0.00 0.00Base

0.00
0.00
0.00 7,672.20

11,776.82

0.007,950,010.000 Local
0.00Base

507.97
759.78

5,200.40
7,777.91

1,051,660.36
1,573,162.72

POUND STERLING Total
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October 1, 2015
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

SOUTH KOREAN WON

UBS SECURITIES PTE.LTD., SEOUL KRW/KR4631311909 KOREA UNITED PHARM INC 11 Nov 2015 0.01COMMON STOCK KRW500. 13 Nov 2015

600.000 0.0016,919.768333Local1,154.900000
14.650419 0.00 4.40Base

5,080.00
0.00
0.00 10,156,941.00

8,794.65

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR412 Nov 2015 0.0116 Nov 2015

2,900.000 0.0017,429.810690Local1,158.200000
15.049051 0.00 21.82Base

25,270.00
0.00
0.00 50,571,721.00

43,664.07

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR416 Nov 2015 0.0118 Nov 2015

2,195.000 0.0016,875.395444Local1,173.900000
14.375497 0.00 15.78Base

18,520.00
0.00
0.00 37,060,013.00

31,569.99

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR417 Nov 2015 0.0119 Nov 2015

910.000 0.0017,528.331868Local1,170.300000
14.977640 0.00 6.81Base

7,970.00
0.00
0.00 15,958,752.00

13,636.46

UBS SECURITIES PTE.LTD., SEOUL KRW/KR418 Nov 2015 0.0120 Nov 2015

1,720.000 0.0017,874.645930Local1,172.250000
15.248152 0.00 13.11Base

15,370.00
0.00
0.00 30,759,761.00

26,239.93

UBS SECURITIES PTE.LTD., SEOUL KRW/KR419 Nov 2015 0.0123 Nov 2015

5,640.000 0.0017,756.196454Local1,161.750000
15.284008 0.00 43.10Base

50,070.00
0.00
0.00 100,195,018.00

86,244.90

UBS SECURITIES PTE.LTD., SEOUL KRW/KR420 Nov 2015 0.0124 Nov 2015

980.000 0.0017,574.552041Local1,154.250000
15.225949 0.00 7.46Base

8,610.00
0.00
0.00 17,231,671.00

14,928.89

UBS SECURITIES PTE.LTD., SEOUL KRW/KR423 Nov 2015 0.0125 Nov 2015

3,950.000 0.0017,267.746076Local1,158.450000
14.905905 0.00 29.44Base

34,100.00
0.00
0.00 68,241,697.00

58,907.76

KOREA INVESTMENT AND SECURITIES CO. KRW/KR424 Nov 2015 0.0126 Nov 2015

14,560.000 0.0017,324.774038Local1,153.650000
15.017357 0.00 109.33Base

126,123.00
0.00
0.00 252,374,833.00

218,762.04

Books Closed Prepared by State StreetPage 910



NHHV
December 31, 2015

FUND:
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LSV ASSET MGMT-INTL SM CAP VALPurchase Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS SECURITIES PTE.LTD., SEOUL KRW/KR403 Dec 2015 0.0107 Dec 2015

2,600.000 0.0016,073.168462Local1,164.650000
13.800857 0.00 17.95Base

20,900.00
0.00
0.00 41,811,138.00

35,900.17

UBS SECURITIES PTE.LTD., SEOUL KRW/KR404 Dec 2015 0.0108 Dec 2015

710.000 0.0016,056.370423Local1,156.650000
13.881788 0.00 4.93Base

5,700.00
0.00
0.00 11,405,723.00

9,861.00

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR407 Dec 2015 0.0109 Dec 2015

4,400.000 0.0015,672.363636Local1,167.850000
13.419843 0.00 29.52Base

34,470.00
0.00
0.00 68,992,870.00

59,076.82

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR408 Dec 2015 0.0110 Dec 2015

2,900.000 0.0015,576.121379Local1,178.550000
13.216343 0.00 19.16Base

22,580.00
0.00
0.00 45,193,332.00

38,346.55

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR410 Dec 2015 0.0114 Dec 2015

1,300.000 0.0015,584.745385Local1,181.550000
13.190085 0.00 8.57Base

10,130.00
0.00
0.00 20,270,299.00

17,155.68

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR411 Dec 2015 0.0115 Dec 2015

1,500.000 0.0015,237.676000Local1,179.500000
12.918759 0.00 9.68Base

11,420.00
0.00
0.00 22,867,934.00

19,387.82

UBS SECURITIES PTE.LTD., SEOUL KRW/KR414 Dec 2015 0.0116 Dec 2015

2,500.000 0.0014,860.133200Local1,184.700000
12.543372 0.00 15.68Base

18,580.00
0.00
0.00 37,168,913.00

31,374.11

UBS SECURITIES PTE.LTD., SEOUL KRW/KR415 Dec 2015 0.0117 Dec 2015

400.000 0.0014,756.290000Local1,183.500000
12.468348 0.00 2.49Base

2,950.00
0.00
0.00 5,905,466.00

4,989.83

UBS SECURITIES PTE.LTD., SEOUL KRW/KR416 Dec 2015 0.0118 Dec 2015

2,900.000 0.0015,106.692414Local1,176.400000
12.841459 0.00 18.62Base

21,900.00
0.00
0.00 43,831,308.00

37,258.85

KOREA INVESTMENT AND SECURITIES CO. KRW/KR417 Dec 2015 0.0121 Dec 2015
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

5,200.000 0.0015,450.000000Local1,180.100000
13.092111 0.00 34.04Base

40,170.00
0.00
0.00 80,380,170.00

68,113.02

UBS SECURITIES PTE.LTD., SEOUL KRW/KR418 Dec 2015 0.0122 Dec 2015

1,200.000 0.0015,511.990000Local1,183.100000
13.111309 0.00 7.87Base

9,310.00
0.00
0.00 18,623,698.00

15,741.44

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR421 Dec 2015 0.0123 Dec 2015

1,600.000 0.0015,701.008125Local1,177.650000
13.332491 0.00 10.67Base

12,560.00
0.00
0.00 25,134,173.00

21,342.65

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR428 Dec 2015 0.0130 Dec 2015

1,296.000 0.0015,827.612654Local1,165.450000
13.580688 0.00 8.79Base

10,250.00
0.00
0.00 20,522,836.00

17,609.37

UBS SECURITIES PTE.LTD., SEOUL KRW/KR429 Dec 2015 0.01OPEN

1,299.000 0.0015,945.535027Local1,169.600000
13.633323 0.00 8.86Base

10,360.00
0.00
0.00 20,723,610.00

17,718.54
631311909 Total

522,393.00 0.000.00 1,045,381,877.0063,260.000 Local

0.00 448.08 0.00 896,624.54Base

RIGHTS ISSUE (NON CASH) KRW/KR3ACI0J4022 BNK FINANCIAL GROUP INC 04 Dec 2015RIGHT

19,781.000 0.0035,737.728122Local1,164.650000
30.685380 0.00 0.00Base

0.00
0.00
0.00 706,928,000.00

606,987.52

RIGHTS ISSUE (NON CASH) KRW/KR304 Dec 2015 CANCEL

-19,781.000 0.0035,737.728122Local1,164.650000
30.685380 0.00 0.00Base

0.00
0.00
0.00 -706,928,000.00

-606,987.52

RIGHTS ISSUE (NON CASH) KRW/KR304 Dec 2015 18 Dec 2015

19,781.000 0.000.000000Local1,156.650000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
ACI0J4022 Total

0.00 0.000.00 0.0019,781.000 Local
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.00 0.00 0.00Base

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR4B7679K900 HUVIS CORP 10 Nov 2015COMMON STOCK 12 Nov 2015

8,426.000 0.008,103.633990Local1,156.800000
7.005216 0.00 29.51Base

34,140.00
0.00
0.00 68,315,360.00

59,055.46

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR411 Nov 2015 13 Nov 2015

2,604.000 0.008,101.394009Local1,154.900000
7.014801 0.00 9.13Base

10,540.00
0.00
0.00 21,106,570.00

18,275.67

CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR412 Nov 2015 16 Nov 2015

1,103.000 0.008,103.907525Local1,158.200000
6.996985 0.00 3.85Base

4,460.00
0.00
0.00 8,943,070.00

7,721.52

UBS SECURITIES PTE.LTD., SEOUL KRW/KR403 Dec 2015 07 Dec 2015

5,712.000 0.008,084.887955Local1,164.650000
6.941904 0.00 19.83Base

23,090.00
0.00
0.00 46,203,970.00

39,671.98

UBS SECURITIES PTE.LTD., SEOUL KRW/KR404 Dec 2015 08 Dec 2015

3,185.000 0.008,085.233909Local1,156.650000
6.990216 0.00 11.14Base

12,880.00
0.00
0.00 25,764,350.00

22,274.98

UBS SECURITIES PTE.LTD., SEOUL KRW/KR414 Dec 2015 16 Dec 2015

7,000.000 0.007,632.230000Local1,184.700000
6.442331 0.00 22.55Base

26,710.00
0.00
0.00 53,452,320.00

45,118.87

UBS SECURITIES PTE.LTD., SEOUL KRW/KR415 Dec 2015 17 Dec 2015

9,490.000 0.007,661.573235Local1,183.500000
6.473657 0.00 30.71Base

36,350.00
0.00
0.00 72,744,680.00

61,465.72
B7679K900 Total

148,170.00 0.000.00 296,530,320.0037,520.000 Local

0.00 126.72 0.00 253,584.20Base

0.00120,561.000 Local
0.00Base

670,563.00
574.80

0.00
0.00

1,341,912,197.00
1,150,208.74

SOUTH KOREAN WON Total
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

SWEDISH KRONA

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE1ACI0CPKM6 TETHYS OIL AB 01 Oct 2015COMMON STOCK SEK.17 05 Oct 2015

50,000.000 0.0046.003500Local8.363600
5.500442 0.00 137.51Base

1,150.09
0.00
0.00 2,301,325.09

275,159.63

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE102 Oct 2015 06 Oct 2015

22,691.000 0.0046.378000Local8.322200
5.572805 0.00 63.23Base

526.18
0.00
0.00 1,052,889.38

126,515.75

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE105 Oct 2015 07 Oct 2015

7,309.000 0.0048.379100Local8.340200
5.800712 0.00 21.20Base

176.80
0.00
0.00 353,779.64

42,418.60
ACI0CPKM6 Total

1,853.07 0.000.00 3,707,994.1180,000.000 Local

0.00 221.94 0.00 444,093.98Base

0.0080,000.000 Local
0.00Base

1,853.07
221.94

0.00
0.00

3,707,994.11
444,093.98

SWEDISH KRONA Total

EQUITY  Total
18,142,904.000

Base 0.00 10,394.84 11,921.47 26,285,071.71

27,044,721.2011,921.4710,394.840.00

18,902,553.490

PURCHASE Total

Base
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Oct 20151.000% 31 Dec 2030 19 Oct 2015

STIF FUND

8,363.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,363.80

8,363.80

STATE STREET BANK AND TRUST USD/CSW03 Nov 201531 Dec 2030 03 Nov 2015

STIF FUND

0.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.76

0.76

STATE STREET BANK AND TRUST USD/CSW16 Nov 201531 Dec 2030 16 Nov 2015

STIF FUND

51,286.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 51,286.40

51,286.40

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Nov 20150.191% 31 Dec 2030 18 Nov 2015

STIF FUND

18,012.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 18,012.47

18,012.47

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Nov 20150.193% 31 Dec 2030 23 Nov 2015

STIF FUND

71,335.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 71,335.03

71,335.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Nov 20150.184% 31 Dec 2030 25 Nov 2015

STIF FUND

58,878.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 58,878.75

58,878.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Dec 20151.000% 31 Dec 2030 09 Dec 2015

STIF FUND

58,720.830 0.00100.000000Local1.000000 0.00 0.00 58,720.83
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 58,720.83

STATE STREET BANK AND TRUST USD/CSW10 Dec 201531 Dec 2030 10 Dec 2015

STIF FUND

38,416.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 38,416.64

38,416.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.210% 31 Dec 2030 14 Dec 2015

STIF FUND

17,209.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,209.28

17,209.28

STATE STREET BANK AND TRUST USD/CSW15 Dec 201531 Dec 2030 15 Dec 2015

STIF FUND

19,314.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,314.13

19,314.13

STATE STREET BANK AND TRUST USD/CSW16 Dec 201531 Dec 2030 16 Dec 2015

STIF FUND

76,739.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 76,739.12

76,739.12

STATE STREET BANK AND TRUST USD/CSW17 Dec 201531 Dec 2030 17 Dec 2015

STIF FUND

66,924.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 66,924.90

66,924.90

STATE STREET BANK AND TRUST USD/CSW18 Dec 201531 Dec 2030 18 Dec 2015

STIF FUND

37,178.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 37,178.57

37,178.57

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.212% 31 Dec 2030 21 Dec 2015

STIF FUND

67,997.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 67,997.78

67,997.78
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW22 Dec 201531 Dec 2030 22 Dec 2015

STIF FUND

112,685.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 112,685.96

112,685.96

STATE STREET BANK AND TRUST USD/CSW23 Dec 201531 Dec 2030 23 Dec 2015

STIF FUND

21,322.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,322.06

21,322.06

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20151.000% 31 Dec 2030 30 Dec 2015

STIF FUND

17,596.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,596.53

17,596.53
86199E9B7 Total

0.00 0.000.00 741,983.01741,983.010 Local

0.00 0.00 0.00 741,983.01Base

0.00741,983.010 Local
0.00Base

0.00
0.00

0.00
0.00

741,983.01
741,983.01

US DOLLAR Total

CASH EQUIVALENTS  Total
741,983.010

Base 0.00 0.00 0.00 741,983.01

EQUITY
AUSTRALIAN DOLLAR

CUSIP CHANGE NON CASH AUD/AU8634922900 TRANSFIELD SERVICES LTD 04 Nov 2015COMMON STOCK

796,200.000 0.001.830164Local0.950696
1.925078 0.00 0.00Base

0.00
0.00
0.00 1,457,176.76

1,532,747.20

CUSIP CHANGE NON CASH AUD/AU804 Nov 2015 CANCEL

-796,200.000 0.001.830164Local0.950696 0.00 0.00 -1,457,176.76
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1.925078 0.00 0.00Base 0.00 -1,532,747.20

CUSIP CHANGE NON CASH AUD/AU804 Nov 2015 04 Nov 2015

796,200.000 0.001.830164Local0.950696
1.925078 0.00 0.00Base

0.00
0.00
0.00 1,457,176.76

1,532,747.20
634922900 Total

0.00 0.000.00 1,457,176.76796,200.000 Local

0.00 0.00 0.00 1,532,747.20Base

REVERSE SPLIT NON CASH AUD/AU8671034908 QANTAS AIRWAYS LTD 27 Oct 2015COMMON STOCK 30 Oct 2015

580,200.000 0.002.462184Local1.278527
1.925797 0.00 0.00Base

0.00
0.00
0.00 1,428,559.44

1,117,347.89

CUSIP CHANGE NON CASH AUD/AU8B1FVDW909 NOMAD BUILDING SOLUTIONS LTD 08 Dec 2015COMMON STOCK 08 Dec 2015

627,900.000 0.000.799478Local1.085599
0.736439 0.00 0.00Base

0.00
0.00
0.00 501,992.29

462,410.30

0.002,004,300.000 Local
0.00Base

0.00
0.00

0.00
0.00

3,387,728.49
3,112,505.39

AUSTRALIAN DOLLAR Total

CANADIAN DOLLAR

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN22163N957 COTT CORPORATION 20 Nov 2015 0.01COMMON STOCK 25 Nov 2015

34,200.000 0.0013.681600Local1.333800
10.257610 0.00 175.41Base

233.96
0.00
0.00 467,676.76

350,634.85

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN59162N950 METRO INC 01 Dec 2015 0.01COMMON STOCK 04 Dec 2015

8,000.000 0.0039.403600Local1.337100
29.469449 0.00 117.87Base

157.61
0.00
0.00 315,071.19

235,637.72

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN663278950 NORTH WEST CO INC/THE 07 Dec 2015 0.01COMMON STOCK 10 Dec 2015

5,600.000 0.0027.236800Local1.350800
20.163459 0.00 56.46Base

76.26
0.00
0.00 152,449.82

112,858.91

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN08 Dec 2015 0.0111 Dec 2015
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Asset ID Security Name/Description
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

4,000.000 0.0027.329000Local1.359200
20.106680 0.00 40.21Base

54.66
0.00
0.00 109,261.34

80,386.51

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN09 Dec 2015 0.0114 Dec 2015

13,300.000 0.0027.651100Local1.359150
20.344406 0.00 135.29Base

183.88
0.00
0.00 367,575.75

270,445.32

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN10 Dec 2015 0.0115 Dec 2015

300.000 0.0027.532500Local1.359850
20.246718 0.00 3.04Base

4.13
0.00
0.00 8,255.62

6,070.98
663278950 Total

318.93 0.000.00 637,542.5323,200.000 Local

0.00 235.00 0.00 469,761.72Base

CONVERSION NON CASH CAD/CAN89351T203 TRANSAT A.T. INC CL A 16 Nov 2015COMMON STOCK 24 Nov 2015

128,700.000 0.009.987979Local1.111378
8.987021 0.00 0.00Base

0.00
0.00
0.00 1,285,452.92

1,156,629.62

0.00194,100.000 Local
0.00Base

710.50
528.28

0.00
0.00

2,705,743.40
2,212,663.91

CANADIAN DOLLAR Total

DANISH KRONE

BNY CONVERGEX EXECUTION SOLUTIONS L DKK/DK3BYSS4Q903 DFDS A/S 15 Dec 2015 0.02COMMON STOCK DKK20.0 17 Dec 2015

800.000 0.00267.523100Local6.839550
39.114138 0.00 15.65Base

107.01
0.00
0.00 213,911.47

31,275.66

BNY CONVERGEX EXECUTION SOLUTIONS L DKK/DK316 Dec 2015 0.0218 Dec 2015

2,200.000 0.00268.256800Local6.822900
39.317123 0.00 43.25Base

295.08
0.00
0.00 589,869.88

86,454.42

BNY CONVERGEX EXECUTION SOLUTIONS L DKK/DK317 Dec 2015 0.0221 Dec 2015

4,612.000 0.00266.332800Local6.904950
38.571286 0.00 88.94Base

614.16
0.00
0.00 1,227,712.71

177,801.82

BNY CONVERGEX EXECUTION SOLUTIONS L DKK/DK318 Dec 2015 0.0222 Dec 2015
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788.000 0.00265.500000Local6.878600
38.597971 0.00 15.21Base

104.61
0.00
0.00 209,109.39

30,399.99
BYSS4Q903 Total

1,120.86 0.000.00 2,240,603.458,400.000 Local

0.00 163.05 0.00 325,931.89Base

0.008,400.000 Local
0.00Base

1,120.86
163.05

0.00
0.00

2,240,603.45
325,931.89

DANISH KRONE Total

EURO CURRENCY

BELGIUM

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/BE5470409905 BARCO N.V. 15 Dec 2015 0.03COMMON STOCK 17 Dec 2015

2,589.000 0.0058.514998Local0.916464
63.848660 0.00 82.65Base

75.75
0.00
0.00 151,419.58

165,221.53

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/BE516 Dec 2015 0.0318 Dec 2015

1,321.000 0.0059.001800Local0.914369
64.527341 0.00 42.62Base

38.97
0.00
0.00 77,902.41

85,198.00

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/BE517 Dec 2015 0.0321 Dec 2015

200.000 0.0059.156300Local0.925455
63.921314 0.00 6.40Base

5.92
0.00
0.00 11,825.34

12,777.87

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/BE518 Dec 2015 0.0322 Dec 2015

3,990.000 0.0060.488400Local0.921956
65.608771 0.00 130.88Base

120.67
0.00
0.00 241,228.05

261,648.12
470409905 Total

241.31 0.000.00 482,375.388,100.000 Local

0.00 262.55 0.00 524,845.52Base

482,375.380.00241.310.008,100.000 Local
BELGIUM Total

524,845.520.00262.550.00Base

FINLAND
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BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FI3547970905 TIETO OYJ 15 Dec 2015 0.01COMMON STOCK 17 Dec 2015

3,000.000 0.0023.941300Local0.916464
26.123557 0.00 39.18Base

35.91
0.00
0.00 71,787.99

78,331.49

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FI316 Dec 2015 0.0118 Dec 2015

15,200.000 0.0024.045400Local0.914369
26.297261 0.00 199.86Base

182.75
0.00
0.00 365,307.33

399,518.50

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FI317 Dec 2015 0.0121 Dec 2015

10,000.000 0.0024.779200Local0.925455
26.775154 0.00 133.88Base

123.90
0.00
0.00 247,668.10

267,617.66

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FI318 Dec 2015 0.0122 Dec 2015

30,000.000 0.0024.447800Local0.921956
26.517318 0.00 397.76Base

366.72
0.00
0.00 733,067.28

795,121.76
547970905 Total

709.28 0.000.00 1,417,830.7058,200.000 Local

0.00 770.68 0.00 1,540,589.41Base

1,417,830.700.00709.280.0058,200.000 Local
FINLAND Total

1,540,589.410.00770.680.00Base

FRANCE

SOCIETE GENERALE LONDON BRANCH EUR/FR4432098002 ESSO STE ANONYME FRANCAISE 16 Dec 2015 0.03COMMON STOCK EUR7.65 18 Dec 2015

11.000 0.0049.544500Local0.914369
54.184361 0.00 0.30Base

0.27
0.00
0.00 544.72

595.73

SOCIETE GENERALE LONDON BRANCH EUR/FR417 Dec 2015 0.0321 Dec 2015

21.000 0.0049.910000Local0.925455
53.930229 0.00 0.56Base

0.52
0.00
0.00 1,047.59

1,131.97

CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR429 Dec 2015 0.0331 Dec 2015

76.000 0.0047.715800Local0.916003
52.091314 0.00 1.98Base

1.81
0.00
0.00 3,624.59

3,956.96
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CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR430 Dec 2015 0.03OPEN

151.000 0.0048.375800Local0.916380
52.790109 0.00 3.98Base

3.65
0.00
0.00 7,301.10

7,967.33
432098002 Total

6.25 0.000.00 12,518.00259.000 Local

0.00 6.82 0.00 13,651.99Base

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR4599390903 M6 METROPOLE TELEVISION 02 Dec 2015 0.01COMMON STOCK EUR.4 04 Dec 2015

2,143.000 0.0017.500900Local0.945805
18.503708 0.00 19.82Base

18.75
0.00
0.00 37,485.68

39,633.62

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR403 Dec 2015 0.0107 Dec 2015

3,187.000 0.0017.392200Local0.917221
18.961842 0.00 30.21Base

27.71
0.00
0.00 55,401.23

60,401.18

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR404 Dec 2015 0.0108 Dec 2015

14,470.000 0.0017.203600Local0.918822
18.723539 0.00 135.47Base

124.47
0.00
0.00 248,811.62

270,794.15

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR410 Dec 2015 0.0114 Dec 2015

6,400.000 0.0016.370000Local0.913451
17.921049 0.00 57.34Base

52.38
0.00
0.00 104,715.62

114,637.37

SOCIETE GENERALE LONDON BRANCH EUR/FR411 Dec 2015 0.0115 Dec 2015

8,600.000 0.0016.169300Local0.909091
17.786228 0.00 76.48Base

69.53
0.00
0.00 138,986.45

152,885.08
599390903 Total

292.84 0.000.00 585,400.6034,800.000 Local

0.00 319.32 0.00 638,351.40Base

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR4B1L3CS904 UBISOFT ENTERTAINMENT 25 Nov 2015 0.01COMMON STOCK EUR.077 27 Nov 2015

18,800.000 0.0026.717900Local0.942107
28.359730 0.00 266.58Base

251.15
0.00
0.00 502,045.37

532,896.34
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BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR401 Dec 2015 0.0103 Dec 2015

16,300.000 0.0027.365600Local0.941753
29.058150 0.00 236.82Base

223.03
0.00
0.00 445,836.25

473,411.02

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR402 Dec 2015 0.0104 Dec 2015

3,200.000 0.0027.977500Local0.945805
29.580622 0.00 47.32Base

44.76
0.00
0.00 89,483.24

94,610.66

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR403 Dec 2015 0.0107 Dec 2015

200.000 0.0027.408900Local0.917221
29.882547 0.00 2.99Base

2.74
0.00
0.00 5,479.04

5,973.52

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR404 Dec 2015 0.0108 Dec 2015

16,600.000 0.0027.437900Local0.918822
29.862041 0.00 247.85Base

227.73
0.00
0.00 455,241.41

495,462.03
B1L3CS904 Total

749.41 0.000.00 1,498,085.3155,100.000 Local

0.00 801.56 0.00 1,602,353.57Base

RIGHTS SOLD EUR/FR4BYRP8K909 TECHNICOLOR SA 30 Oct 2015EUR1 SUB RIGHTS/RECE 03 Nov 2015

344,500.000 0.000.207302Local0.905264
0.228996 0.00 0.00Base

0.00
0.00
0.00 71,415.71

78,889.37

2,167,419.620.001,048.500.00434,659.000 Local
FRANCE Total

2,333,246.330.001,127.700.00Base

GERMANY

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5526076906 SIXT SE 29 Dec 2015 0.03COMMON STOCK 31 Dec 2015

5,687.000 0.0047.447400Local0.916003
51.798302 0.00 147.29Base

134.92
0.00
0.00 269,698.44

294,429.65

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5547055905 JENOPTIK AG 19 Nov 2015 0.01COMMON STOCK 23 Nov 2015

23,500.000 0.0014.035900Local0.930449
15.085083 0.00 177.25Base

164.92
0.00
0.00 329,678.73

354,322.19
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BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE520 Nov 2015 0.0124 Nov 2015

13,500.000 0.0014.079800Local0.938174
15.007664 0.00 101.30Base

95.04
0.00
0.00 189,982.26

202,502.16

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE523 Nov 2015 0.0125 Nov 2015

6,173.000 0.0014.240500Local0.943263
15.097062 0.00 46.59Base

43.95
0.00
0.00 87,862.66

93,147.57

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE524 Nov 2015 0.0126 Nov 2015

8,800.000 0.0013.960100Local0.938835
14.869599 0.00 65.42Base

61.42
0.00
0.00 122,787.46

130,787.05

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE525 Nov 2015 0.0127 Nov 2015

19,027.000 0.0014.297400Local0.942107
15.175983 0.00 144.38Base

136.02
0.00
0.00 271,900.61

288,609.05

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE530 Nov 2015 0.0102 Dec 2015

12,528.000 0.0014.845400Local0.946611
15.682683 0.00 98.23Base

92.99
0.00
0.00 185,890.18

196,374.41

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE501 Dec 2015 0.0103 Dec 2015

9,000.000 0.0014.794900Local0.941753
15.709958 0.00 70.69Base

66.57
0.00
0.00 133,087.53

141,318.93

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE502 Dec 2015 0.0104 Dec 2015

20,972.000 0.0014.947200Local0.945805
15.803680 0.00 165.72Base

156.74
0.00
0.00 313,315.94

331,269.07
547055905 Total

817.65 0.000.00 1,634,505.37113,500.000 Local

0.00 869.58 0.00 1,738,330.43Base

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5B1SK0S902 FREENET AG 15 Dec 2015 0.02COMMON STOCK 17 Dec 2015

11,900.000 0.0030.404300Local0.916464
33.175662 0.00 197.40Base

180.91
0.00
0.00 361,630.26

394,592.98
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2,265,834.070.001,133.480.00131,087.000 Local
GERMANY Total

2,427,353.060.001,214.270.00Base

IRELAND

GOODBODY STOCKBROKERS EUR/GBB433023900 FBD HOLDINGS PLC 16 Nov 2015 0.01COMMON STOCK EUR.6 18 Nov 2015

4,100.000 0.006.880000Local0.933838
7.367445 0.00 30.21Base

28.21
1.34
1.25 28,178.54

30,174.98

GOODBODY STOCKBROKERS EUR/GBB19 Nov 2015 0.0123 Nov 2015

6,400.000 0.006.750000Local0.930449
7.254562 0.00 46.43Base

43.20
1.34
1.25 43,155.55

46,381.42
433023900 Total

71.41 2.500.00 71,334.0910,500.000 Local

0.00 76.64 2.68 76,556.40Base

71,334.092.5071.410.0010,500.000 Local
IRELAND Total

76,556.402.6876.640.00Base

ITALY

MORGAN STANLEY CO INCORPORATED EUR/IT4482066008 SOGEFI 08 Oct 2015COMMON STOCK EUR.52 12 Oct 2015

2,700.000 0.002.152100Local0.886328
2.428108 0.00 2.62Base

2.32
0.00
0.00 5,808.35

6,553.27

MORGAN STANLEY CO INCORPORATED EUR/IT409 Oct 2015 13 Oct 2015

1,100.000 0.002.210200Local0.879933
2.511782 0.00 1.10Base

0.97
0.00
0.00 2,430.25

2,761.86

INVESTMENT TECHNOLOGY GROUP LTD EUR/IT413 Oct 2015 15 Oct 2015

5,100.000 0.002.083000Local0.878657
2.370663 0.00 4.84Base

4.25
0.00
0.00 10,619.05

12,085.55

MORGAN STANLEY CO INCORPORATED EUR/IT414 Oct 2015 16 Oct 2015

1,000.000 0.002.142400Local0.874393
2.450157 0.00 0.98Base

0.86
0.00
0.00 2,141.54

2,449.17
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MORGAN STANLEY CO INCORPORATED EUR/IT415 Oct 2015 19 Oct 2015

1,000.000 0.002.153500Local0.876079
2.458112 0.00 0.98Base

0.86
0.00
0.00 2,152.64

2,457.13

MORGAN STANLEY CO INCORPORATED EUR/IT419 Oct 2015 21 Oct 2015

1,000.000 0.002.140500Local0.883509
2.422726 0.00 0.97Base

0.86
0.00
0.00 2,139.64

2,421.75

MORGAN STANLEY CO INCORPORATED EUR/IT422 Oct 2015 26 Oct 2015

2,800.000 0.002.160300Local0.897827
2.406143 0.00 2.70Base

2.42
0.00
0.00 6,046.42

6,734.50

MORGAN STANLEY CO INCORPORATED EUR/IT423 Oct 2015 27 Oct 2015

8,200.000 0.002.191200Local0.906413
2.417441 0.00 7.93Base

7.19
0.00
0.00 17,960.65

19,815.08

MORGAN STANLEY CO INCORPORATED EUR/IT426 Oct 2015 28 Oct 2015

2,600.000 0.002.321300Local0.905100
2.564689 0.00 2.66Base

2.41
0.00
0.00 6,032.97

6,665.53

MORGAN STANLEY CO INCORPORATED EUR/IT429 Oct 2015 02 Nov 2015

1,000.000 0.002.190000Local0.912367
2.400350 0.00 0.96Base

0.88
0.00
0.00 2,189.12

2,399.39

MORGAN STANLEY CO INCORPORATED EUR/IT430 Oct 2015 03 Nov 2015

2,000.000 0.002.191500Local0.905264
2.420841 0.00 1.93Base

1.75
0.00
0.00 4,381.25

4,839.75

MORGAN STANLEY CO INCORPORATED EUR/IT402 Nov 2015 04 Nov 2015

1,000.000 0.002.242900Local0.907071
2.472684 0.00 0.99Base

0.90
0.00
0.00 2,242.00

2,471.69

MORGAN STANLEY CO INCORPORATED EUR/IT404 Nov 2015 06 Nov 2015

2,100.000 0.002.220500Local0.920683
2.411796 0.00 2.03Base

1.87
0.00
0.00 4,661.18

5,062.74

MORGAN STANLEY CO INCORPORATED EUR/IT406 Nov 2015 10 Nov 2015
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2,700.000 0.002.205300Local0.930709
2.369484 0.00 2.56Base

2.38
0.00
0.00 5,951.93

6,395.05
482066008 Total

29.92 0.000.00 74,756.9934,300.000 Local

0.00 33.25 0.00 83,112.46Base

74,756.990.0029.920.0034,300.000 Local
ITALY Total

83,112.460.0033.250.00Base

NETHERLANDS (THE)

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL5423358902 BE SEMICONDUCTOR INDUSTRIES 16 Dec 2015 0.01COMMON STOCK EUR.9 18 Dec 2015

1,800.000 0.0018.017500Local0.914369
19.704846 0.00 17.74Base

16.22
0.00
0.00 32,415.28

35,450.98

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL517 Dec 2015 0.0121 Dec 2015

8,903.000 0.0019.009900Local0.925455
20.541139 0.00 91.44Base

84.62
0.00
0.00 169,160.52

182,786.33

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL518 Dec 2015 0.0122 Dec 2015

11,297.000 0.0018.069100Local0.921956
19.598658 0.00 110.70Base

102.06
0.00
0.00 204,024.56

221,295.33
423358902 Total

202.90 0.000.00 405,600.3622,000.000 Local

0.00 219.88 0.00 439,532.64Base

405,600.360.00202.900.0022,000.000 Local
NETHERLANDS (THE) Total

439,532.640.00219.880.00Base

SPAIN

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES5421756008 CONSTRUCC Y AUX DE FERROCARR 16 Nov 2015 0.11COMMON STOCK EUR3.01 19 Nov 2015

30.000 0.00253.558500Local0.933838
271.523005 0.00 3.26Base

3.04
0.00
0.00 7,603.72

8,142.44

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES517 Nov 2015 0.1120 Nov 2015
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20.000 0.00256.197100Local0.940468
272.414479 0.00 2.18Base

2.05
0.00
0.00 5,121.89

5,446.11

INVESTMENT TECHNOLOGY GROUP LTD EUR/ES519 Nov 2015 0.1124 Nov 2015

740.000 0.00258.775000Local0.930449
278.118414 0.00 82.33Base

76.60
0.00
0.00 191,416.90

205,725.30

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES520 Nov 2015 0.1125 Nov 2015

20.000 0.00260.352800Local0.938174
277.510142 0.00 2.22Base

2.08
0.00
0.00 5,204.98

5,547.99

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES530 Nov 2015 0.1103 Dec 2015

20.000 0.00256.154400Local0.946611
270.601546 0.00 2.17Base

2.05
0.00
0.00 5,121.04

5,409.87

J.P. MORGAN CLEARING CORP. EUR/ES502 Dec 2015 0.1907 Dec 2015

180.000 0.00262.425000Local0.945805
277.462056 0.00 34.96Base

33.07
0.00
0.00 47,203.43

49,908.21

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES503 Dec 2015 0.1108 Dec 2015

90.000 0.00263.000000Local0.917221
286.735694 0.00 10.32Base

9.47
0.00
0.00 23,660.53

25,795.89

INVESTMENT TECHNOLOGY GROUP LTD EUR/ES503 Dec 2015 0.1108 Dec 2015

330.000 0.00261.775000Local0.917221
285.400138 0.00 37.67Base

34.55
0.00
0.00 86,351.20

94,144.38

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES507 Dec 2015 0.1210 Dec 2015

10.000 0.00264.000000Local0.922552
286.162731 0.00 1.15Base

1.06
0.00
0.00 2,638.94

2,860.48

CITIGROUP GLOBAL MARKETS LIMITED EUR/ES515 Dec 2015 0.1118 Dec 2015

40.000 0.00252.006700Local0.916464
274.977195 0.00 4.40Base

4.03
0.00
0.00 10,076.24

10,994.69
421756008 Total

168.00 0.000.00 384,398.871,480.000 Local

0.00 180.66 0.00 413,975.36Base
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October 1, 2015
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

RIGHTS SOLD EUR/ES5BYSRJ7901 EUROPAC 05 Nov 2015 1RIGHT 10 Nov 2015

206,440.000 0.000.199768Local0.920006
0.217138 0.00 0.00Base

0.00
0.00
0.00 41,240.13

44,825.95

425,639.000.00168.000.00207,920.000 Local
SPAIN Total

458,801.310.00180.660.00Base

0.00906,766.000 Local
0.00Base

3,604.80
3,885.63

2.50
2.68

7,310,790.21
7,884,037.13

EURO CURRENCY Total

HONG KONG DOLLAR

UBS SECURITIES ASIA LTD HKD/HK1622098903 POLY PROPERTY GROUP CO LTD 10 Nov 2015COMMON STOCK 12 Nov 2015

91,000.000 0.002.607500Local7.751250
0.336397 0.00 15.31Base

118.64
33.06

256.27 236,907.59
30,563.79

UBS SECURITIES ASIA LTD HKD/HK111 Nov 2015 13 Nov 2015

134,000.000 0.002.600400Local7.750550
0.335512 0.00 22.48Base

174.23
48.49

375.83 347,903.54
44,887.59

UBS SECURITIES ASIA LTD HKD/HK112 Nov 2015 16 Nov 2015

102,000.000 0.002.545000Local7.750050
0.328385 0.00 16.75Base

129.80
36.12

279.99 259,180.21
33,442.39

HONGKONG AND SHANGHAI BANKING CORP HKD/HK113 Nov 2015 17 Nov 2015

238,000.000 0.002.459900Local7.751200
0.317357 0.00 22.66Base

175.64
81.42

631.08 584,649.48
75,426.96

CREDIT SUISSE SECURITIES (USA) LLC HKD/HK116 Nov 2015 18 Nov 2015

657,000.000 0.002.393200Local7.751100
0.308756 0.00 101.43Base

786.17
218.56

1,694.07 1,569,852.16
202,532.82

UBS SECURITIES ASIA LTD HKD/HK117 Nov 2015 19 Nov 2015

94,000.000 0.002.443700Local7.750400
0.315300 0.00 14.82Base

114.85
31.96

247.69 229,345.26
29,591.41
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

UBS SECURITIES ASIA LTD HKD/HK118 Nov 2015 20 Nov 2015

237,000.000 0.002.495500Local7.750600
0.321975 0.00 38.15Base

295.72
82.26

637.54 590,500.24
76,187.68

HONGKONG AND SHANGHAI BANKING CORP HKD/HK119 Nov 2015 23 Nov 2015

182,000.000 0.002.513600Local7.750150
0.324329 0.00 17.71Base

137.24
63.64

493.22 456,844.74
58,946.57

HONGKONG AND SHANGHAI BANKING CORP HKD/HK120 Nov 2015 24 Nov 2015

399,000.000 0.002.545500Local7.750050
0.328449 0.00 39.32Base

304.70
141.19

1,094.20 1,014,255.60
130,870.85

CREDIT SUISSE SECURITIES (USA) LLC HKD/HK123 Nov 2015 25 Nov 2015

223,000.000 0.002.572100Local7.750200
0.331875 0.00 37.00Base

286.79
79.76

618.17 572,673.34
73,891.43

HONGKONG AND SHANGHAI BANKING CORP HKD/HK124 Nov 2015 26 Nov 2015

444,000.000 0.002.482000Local7.750100
0.320254 0.00 42.66Base

330.60
153.27

1,187.85 1,100,489.55
141,996.82

MERRILL LYNCH INTERNATIONAL HKD/HK125 Nov 2015 27 Nov 2015

25,000.000 0.002.495300Local7.750650
0.321947 0.00 4.02Base

31.19
8.75

67.80 62,283.51
8,035.91

622098903 Total

2,885.57 7,583.710.00 7,024,885.222,826,000.000 Local

0.00 372.31 978.48 906,374.22Base

UBS SECURITIES ASIA LTD HKD/HK1669185902 PACIFIC ANDES INTL HLDG LTD 11 Nov 2015COMMON STOCK HKD.1 13 Nov 2015

52,000.000 0.000.150000Local7.750550
0.019353 0.00 0.50Base

3.90
1.11
8.60 7,787.50

1,004.77

CITIGROUP GLOBAL MARKETS INC. HKD/HK112 Nov 2015 16 Nov 2015

204,000.000 0.000.146700Local7.750050
0.018929 0.00 1.54Base

11.97
4.17

32.31 29,882.52
3,855.78

UBS SECURITIES ASIA LTD HKD/HK113 Nov 2015 17 Nov 2015
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42,000.000 0.000.145400Local7.751400
0.018758 0.00 0.39Base

3.05
0.96
7.47 6,096.28

786.47

UBS SECURITIES ASIA LTD HKD/HK116 Nov 2015 18 Nov 2015

60,000.000 0.000.146400Local7.751100
0.018888 0.00 0.57Base

4.39
1.25
9.68 8,769.93

1,131.44

CREDIT SUISSE SECURITIES (USA) LLC HKD/HK117 Nov 2015 19 Nov 2015

1,000.000 0.000.147000Local7.750400
0.018967 0.00 0.01Base

0.08
0.13
1.01 145.91

18.83

UBS SECURITIES ASIA LTD HKD/HK118 Nov 2015 20 Nov 2015

71,000.000 0.000.148800Local7.750600
0.019199 0.00 0.68Base

5.28
1.53

11.82 10,547.70
1,360.89

UBS SECURITIES ASIA LTD HKD/HK119 Nov 2015 23 Nov 2015

75,000.000 0.000.148600Local7.750150
0.019174 0.00 0.72Base

5.57
1.66

12.86 11,126.57
1,435.66

UBS SECURITIES ASIA LTD HKD/HK120 Nov 2015 24 Nov 2015

13,000.000 0.000.147000Local7.750050
0.018968 0.00 0.12Base

0.96
0.27
2.15 1,907.89

246.18

UBS SECURITIES ASIA LTD HKD/HK124 Nov 2015 26 Nov 2015

16,000.000 0.000.148000Local7.750100
0.019097 0.00 0.15Base

1.18
0.41
3.18 2,363.64

304.98

CREDIT SUISSE SECURITIES (USA) LLC HKD/HK125 Nov 2015 27 Nov 2015

154,000.000 0.000.147000Local7.750600
0.018966 0.00 1.46Base

11.32
3.19

24.74 22,601.94
2,916.15

669185902 Total

47.70 113.820.00 101,229.88688,000.000 Local

0.00 6.14 14.68 13,061.15Base

Books Closed Prepared by State StreetPage 931



NHHV
December 31, 2015

FUND:
View Date:to January 19, 2016

LSV ASSET MGMT-INTL SM CAP VALSales Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.003,514,000.000 Local
0.00Base

2,933.27
378.45

7,697.53
993.16

7,126,115.10
919,435.37

HONG KONG DOLLAR Total

JAPANESE YEN

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5609891908 BELC CO LTD 11 Nov 2015 0.02COMMON STOCK 16 Nov 2015

2,200.000 0.004,617.222727Local122.935000
37.558244 0.00 41.31Base

5,079.00
0.00
0.00 10,152,811.00

82,586.82

CITIGROUP GLOBAL MARKETS INC. JPY/JP512 Nov 2015 0.0117 Nov 2015

1,500.000 0.004,605.374667Local122.855000
37.486262 0.00 22.49Base

2,763.00
0.00
0.00 6,905,299.00

56,206.90

CITIGROUP GLOBAL MARKETS INC. JPY/JP513 Nov 2015 0.0118 Nov 2015

2,200.000 0.004,605.853182Local122.920000
37.470332 0.00 32.97Base

4,053.00
0.00
0.00 10,128,824.00

82,401.76

CITIGROUP GLOBAL MARKETS INC. JPY/JP516 Nov 2015 0.0119 Nov 2015

2,000.000 0.004,549.488000Local123.110000
36.954658 0.00 29.56Base

3,639.00
0.00
0.00 9,095,337.00

73,879.76

CITIGROUP GLOBAL MARKETS INC. JPY/JP517 Nov 2015 0.0120 Nov 2015

500.000 0.004,554.544000Local123.485000
36.883379 0.00 7.37Base

910.00
0.00
0.00 2,276,362.00

18,434.32

CITIGROUP GLOBAL MARKETS INC. JPY/JP518 Nov 2015 0.0124 Nov 2015

500.000 0.004,558.690000Local123.515000
36.907987 0.00 7.38Base

911.00
0.00
0.00 2,278,434.00

18,446.62

MERRILL LYNCH INTERNATIONAL JPY/JP519 Nov 2015 0.0225 Nov 2015

900.000 0.004,518.362222Local122.805000
36.792983 0.00 16.55Base

2,033.00
0.00
0.00 4,064,493.00

33,097.13

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP520 Nov 2015 0.0226 Nov 2015

1,200.000 0.004,528.460000Local122.785000
36.881215 0.00 22.13Base

2,717.00
0.00
0.00 5,431,435.00

44,235.33
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Comm Per Shr

MERRILL LYNCH INTERNATIONAL JPY/JP524 Nov 2015 0.0227 Nov 2015

700.000 0.004,523.882857Local122.475000
36.937194 0.00 12.93Base

1,583.00
0.00
0.00 3,165,135.00

25,843.11

MERRILL LYNCH INTERNATIONAL JPY/JP525 Nov 2015 0.0230 Nov 2015

200.000 0.004,531.665000Local122.875000
36.880285 0.00 3.69Base

453.00
0.00
0.00 905,880.00

7,372.37
609891908 Total

24,141.00 0.000.00 54,404,010.0011,900.000 Local

0.00 196.38 0.00 442,504.12Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5623599909 DOSHISHA CO LTD 10 Nov 2015 0.01COMMON STOCK 13 Nov 2015

1,500.000 0.002,287.948000Local123.225000
18.567239 0.00 11.13Base

1,372.00
0.00
0.00 3,430,550.00

27,839.72

CITIGROUP GLOBAL MARKETS INC. JPY/JP511 Nov 2015 0.0116 Nov 2015

1,900.000 0.002,314.503158Local122.935000
18.827048 0.00 14.31Base

1,759.00
0.00
0.00 4,395,797.00

35,757.08

CITIGROUP GLOBAL MARKETS INC. JPY/JP512 Nov 2015 0.0117 Nov 2015

200.000 0.002,310.755000Local122.855000
18.808799 0.00 1.50Base

184.00
0.00
0.00 461,967.00

3,760.26

CITIGROUP GLOBAL MARKETS INC. JPY/JP513 Nov 2015 0.0118 Nov 2015

2,200.000 0.002,299.114091Local122.920000
18.704150 0.00 16.46Base

2,023.00
0.00
0.00 5,056,028.00

41,132.67

CITIGROUP GLOBAL MARKETS INC. JPY/JP516 Nov 2015 0.0119 Nov 2015

8,100.000 0.002,415.272099Local123.085000
19.622798 0.00 63.57Base

7,825.00
0.00
0.00 19,555,879.00

158,881.09

CITIGROUP GLOBAL MARKETS INC. JPY/JP517 Nov 2015 0.0120 Nov 2015

1,000.000 0.002,444.719000Local123.485000
19.797700 0.00 7.91Base

977.00
0.00
0.00 2,443,742.00

19,789.79

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP518 Nov 2015 0.0124 Nov 2015
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3,600.000 0.002,505.068056Local123.515000
20.281489 0.00 36.51Base

4,509.00
0.00
0.00 9,013,736.00

72,976.85

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP519 Nov 2015 0.0125 Nov 2015

2,400.000 0.002,492.812500Local122.805000
20.298950 0.00 24.36Base

2,991.00
0.00
0.00 5,979,759.00

48,693.12

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP520 Nov 2015 0.0126 Nov 2015

4,800.000 0.002,547.050208Local122.785000
20.743985 0.00 49.79Base

6,113.00
0.00
0.00 12,219,728.00

99,521.34
623599909 Total

27,753.00 0.000.00 62,557,186.0025,700.000 Local

0.00 225.54 0.00 508,351.92Base

INSTINET U.K. LTD JPY/JP5625313903 DAIICHIKOSHO CO LTD 10 Nov 2015 0.01COMMON STOCK 13 Nov 2015

1,400.000 0.004,057.528571Local123.225000
32.927803 0.00 13.83Base

1,704.00
0.00
0.00 5,678,836.00

46,085.10

CITIGROUP GLOBAL MARKETS INC. JPY/JP511 Nov 2015 0.0116 Nov 2015

200.000 0.004,079.615000Local122.935000
33.185138 0.00 2.65Base

326.00
0.00
0.00 815,597.00

6,634.38

ITG AUSTRALIA LTD. JPY/JP511 Nov 2015 0.0316 Nov 2015

11,600.000 0.004,068.662759Local122.935000
33.096049 0.00 307.13Base

37,757.00
0.00
0.00 47,158,731.00

383,607.04

CITIGROUP GLOBAL MARKETS INC. JPY/JP512 Nov 2015 0.0117 Nov 2015

2,500.000 0.004,071.487600Local122.855000
33.140593 0.00 33.14Base

4,071.00
0.00
0.00 10,174,648.00

82,818.35

J.P. MORGAN CLEARING CORP. JPY/JP512 Nov 2015 0.0317 Nov 2015

1,300.000 0.004,057.500000Local122.855000
33.026739 0.00 34.34Base

4,219.00
0.00
0.00 5,270,531.00

42,900.42

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP513 Nov 2015 0.0218 Nov 2015

800.000 0.004,078.065000Local122.920000 1,631.00 0.00 3,260,821.00
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33.176578 0.00 13.27Base 0.00 26,527.99

ITG AUSTRALIA LTD. JPY/JP513 Nov 2015 0.0318 Nov 2015

2,000.000 0.004,062.500000Local122.920000
33.049951 0.00 52.88Base

6,500.00
0.00
0.00 8,118,500.00

66,047.02
625313903 Total

56,208.00 0.000.00 80,477,664.0019,800.000 Local

0.00 457.24 0.00 654,620.30Base

INSTINET U.K. LTD JPY/JP5629597907 INFO SERVICES INTL DENTSU 10 Nov 2015COMMON STOCK 13 Nov 2015

1,000.000 0.001,821.989000Local123.225000
14.785871 0.00 4.43Base

546.00
0.00
0.00 1,821,443.00

14,781.44

UBS SECURITIES ASIA LTD JPY/JP511 Nov 2015 0.0116 Nov 2015

2,100.000 0.001,828.294762Local122.935000
14.872044 0.00 15.61Base

1,919.00
0.00
0.00 3,837,500.00

31,215.68

CITIGROUP GLOBAL MARKETS INC. JPY/JP512 Nov 2015 0.0117 Nov 2015

5,200.000 0.001,841.742500Local122.855000
14.991189 0.00 31.17Base

3,830.00
0.00
0.00 9,573,231.00

77,923.01

MORGAN STANLEY CO INCORPORATED JPY/JP513 Nov 2015 0.0118 Nov 2015

1,200.000 0.001,824.700000Local122.920000
14.844614 0.00 8.90Base

1,094.00
0.00
0.00 2,188,546.00

17,804.64

CITIGROUP GLOBAL MARKETS INC. JPY/JP516 Dec 2015 0.0121 Dec 2015

7,600.000 0.002,416.309079Local121.825000
19.834263 0.00 60.29Base

7,345.00
0.00
0.00 18,356,604.00

150,680.11
629597907 Total

14,734.00 0.000.00 35,777,324.0017,100.000 Local

0.00 120.40 0.00 292,404.88Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5664074002 NIPPON FLOUR MILLS CO LTD 10 Nov 2015COMMON STOCK 13 Nov 2015

18,000.000 0.00800.859778Local123.225000
6.499166 0.00 46.79Base

5,766.00
0.00
0.00 14,409,710.00

116,938.20
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CITIGROUP GLOBAL MARKETS INC. JPY/JP511 Nov 2015 16 Nov 2015

11,000.000 0.00811.128273Local122.935000
6.598026 0.00 29.02Base

3,568.00
0.00
0.00 8,918,843.00

72,549.26

CITIGROUP GLOBAL MARKETS INC. JPY/JP512 Nov 2015 17 Nov 2015

5,000.000 0.00816.478600Local122.855000
6.645872 0.00 13.28Base

1,632.00
0.00
0.00 4,080,761.00

33,216.08

CITIGROUP GLOBAL MARKETS INC. JPY/JP513 Nov 2015 18 Nov 2015

10,000.000 0.00815.457400Local122.920000
6.634050 0.00 26.53Base

3,261.00
0.00
0.00 8,151,313.00

66,313.97

CITIGROUP GLOBAL MARKETS INC. JPY/JP516 Nov 2015 19 Nov 2015

10,200.000 0.00814.912255Local123.085000
6.620728 0.00 27.01Base

3,324.00
0.00
0.00 8,308,781.00

67,504.42

CITIGROUP GLOBAL MARKETS INC. JPY/JP517 Nov 2015 20 Nov 2015

14,000.000 0.00822.995000Local123.485000
6.664737 0.00 37.32Base

4,608.00
0.00
0.00 11,517,322.00

93,269.00

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP518 Nov 2015 24 Nov 2015

9,400.000 0.00823.509574Local123.515000
6.667284 0.00 31.33Base

3,870.00
0.00
0.00 7,737,120.00

62,641.14

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP519 Nov 2015 25 Nov 2015

10,000.000 0.00823.048200Local122.805000
6.702074 0.00 33.51Base

4,115.00
0.00
0.00 8,226,367.00

66,987.23

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP520 Nov 2015 26 Nov 2015

10,900.000 0.00819.068257Local122.785000
6.670752 0.00 36.36Base

4,464.00
0.00
0.00 8,923,380.00

72,674.84

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP524 Nov 2015 27 Nov 2015

11,000.000 0.00822.066091Local122.475000
6.712113 0.00 36.91Base

4,521.00
0.00
0.00 9,038,206.00

73,796.33

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP525 Nov 2015 30 Nov 2015
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1,000.000 0.00829.250000Local122.875000
6.748728 0.00 3.38Base

415.00
0.00
0.00 828,835.00

6,745.35

CITIGROUP GLOBAL MARKETS INC. JPY/JP530 Nov 2015 03 Dec 2015

2,000.000 0.00841.928500Local123.220000
6.832726 0.00 5.46Base

673.00
0.00
0.00 1,683,184.00

13,659.99

INSTINET U.K. LTD JPY/JP501 Dec 2015 04 Dec 2015

3,000.000 0.00838.947000Local122.875000
6.827646 0.00 6.14Base

755.00
0.00
0.00 2,516,086.00

20,476.79

CITIGROUP GLOBAL MARKETS INC. JPY/JP502 Dec 2015 07 Dec 2015

5,600.000 0.00838.236607Local123.540000
6.785143 0.00 15.19Base

1,877.00
0.00
0.00 4,692,248.00

37,981.61

INSTINET U.K. LTD JPY/JP503 Dec 2015 08 Dec 2015

5,000.000 0.00842.512000Local123.175000
6.839959 0.00 10.25Base

1,263.00
0.00
0.00 4,211,297.00

34,189.54

MERRILL LYNCH INTERNATIONAL JPY/JP504 Dec 2015 09 Dec 2015

900.000 0.00831.185556Local123.115000
6.751294 0.00 3.04Base

374.00
0.00
0.00 747,693.00

6,073.13
664074002 Total

44,486.00 0.000.00 103,991,146.00127,000.000 Local

0.00 361.52 0.00 845,016.88Base

CITIGROUP GLOBAL MARKETS INC. JPY/JP5B0ZGMK908 ALPEN CO LTD 16 Dec 2015 0.01COMMON STOCK 21 Dec 2015

8,300.000 0.001,998.656506Local121.825000
16.405964 0.00 54.46Base

6,635.00
0.00
0.00 16,582,214.00

136,115.03

MORGAN STANLEY CO INCORPORATED JPY/JP517 Dec 2015 0.0122 Dec 2015

1,300.000 0.002,033.230769Local122.675000
16.574125 0.00 10.77Base

1,321.00
0.00
0.00 2,641,879.00

21,535.59
B0ZGMK908 Total

7,956.00 0.000.00 19,224,093.009,600.000 Local
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 65.23 0.00 157,650.62Base

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5B61BG9905 PALTAC CORPORATION 10 Nov 2015 0.01COMMON STOCK 13 Nov 2015

2,600.000 0.002,181.129231Local123.225000
17.700379 0.00 23.01Base

2,836.00
0.00
0.00 5,668,100.00

45,997.97

CITIGROUP GLOBAL MARKETS INC. JPY/JP511 Nov 2015 0.0116 Nov 2015

11,200.000 0.002,261.178214Local122.935000
18.393283 0.00 82.40Base

10,130.00
0.00
0.00 25,315,066.00

205,922.37

CITIGROUP GLOBAL MARKETS INC. JPY/JP512 Nov 2015 0.0117 Nov 2015

4,400.000 0.002,257.952727Local122.855000
18.379006 0.00 32.34Base

3,973.00
0.00
0.00 9,931,019.00

80,835.29

CITIGROUP GLOBAL MARKETS INC. JPY/JP513 Nov 2015 0.0118 Nov 2015

4,400.000 0.002,257.397500Local122.920000
18.364770 0.00 32.32Base

3,973.00
0.00
0.00 9,928,576.00

80,772.67

CITIGROUP GLOBAL MARKETS INC. JPY/JP516 Nov 2015 0.0119 Nov 2015

4,400.000 0.002,212.593182Local123.110000
17.972489 0.00 31.63Base

3,894.00
0.00
0.00 9,731,516.00

79,047.32

UBS SECURITIES ASIA LTD JPY/JP517 Nov 2015 0.0120 Nov 2015

700.000 0.002,231.695714Local123.485000
18.072606 0.00 6.32Base

781.00
0.00
0.00 1,561,406.00

12,644.50

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP518 Nov 2015 0.0124 Nov 2015

4,300.000 0.002,259.693953Local123.515000
18.294895 0.00 39.33Base

4,858.00
0.00
0.00 9,711,826.00

78,628.72

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP519 Nov 2015 0.0125 Nov 2015

1,100.000 0.002,263.813636Local122.805000
18.434214 0.00 10.14Base

1,245.00
0.00
0.00 2,488,950.00

20,267.50

CREDIT SUISSE SECURITIES (USA) LLC JPY/JP520 Nov 2015 0.0126 Nov 2015

8,500.000 0.002,324.930471Local122.785000
18.934971 0.00 80.47Base

9,881.00
0.00
0.00 19,752,028.00

160,866.78
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LSV ASSET MGMT-INTL SM CAP VALSales Report by Report Date
LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

J.P. MORGAN CLEARING CORP. JPY/JP520 Nov 2015 0.0226 Nov 2015

13,300.000 0.002,320.000000Local122.785000
18.894816 0.00 201.03Base

24,684.00
0.00
0.00 30,831,316.00

251,100.02
B61BG9905 Total

66,255.00 0.000.00 124,919,803.0054,900.000 Local

0.00 538.99 0.00 1,016,083.14Base

0.00266,000.000 Local
0.00Base

241,533.00
1,965.30

0.00
0.00

481,351,226.00
3,916,631.86

JAPANESE YEN Total

NORWEGIAN KRONE

SOCIETE GENERALE LONDON BRANCH NOK/NO3B13V1Q908 BW OFFSHORE LTD 11 Nov 2015COMMON STOCK USD.01 13 Nov 2015

12,573.000 0.003.532900Local8.616300
0.410025 0.00 2.58Base

22.21
0.00
0.00 44,396.94

5,152.67

SOCIETE GENERALE LONDON BRANCH NOK/NO312 Nov 2015 16 Nov 2015

4,785.000 0.003.399300Local8.690250
0.391163 0.00 0.94Base

8.13
0.00
0.00 16,257.52

1,870.78

MORGAN STANLEY CO INCORPORATED NOK/NO316 Nov 2015 18 Nov 2015

2,551.000 0.003.383800Local8.684650
0.389630 0.00 0.40Base

3.45
0.00
0.00 8,628.62

993.55

MORGAN STANLEY CO INCORPORATED NOK/NO317 Nov 2015 19 Nov 2015

4,091.000 0.003.468399Local8.682650
0.399463 0.00 0.65Base

5.68
0.00
0.00 14,183.54

1,633.55

MORGAN STANLEY CO INCORPORATED NOK/NO319 Nov 2015 23 Nov 2015

18,243.000 0.003.400000Local8.592300
0.395703 0.00 2.89Base

24.81
0.00
0.00 62,001.39

7,215.92

INVESTMENT TECHNOLOGY GROUP LTD NOK/NO324 Nov 2015 26 Nov 2015

501,057.000 0.002.910000Local8.655700
0.336195 0.00 67.38Base

583.23
0.00
0.00 1,457,492.64

168,385.30
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

INVESTMENT TECHNOLOGY GROUP LTD NOK/NO330 Nov 2015 02 Dec 2015

50,028.000 0.002.895000Local8.686100
0.333291 0.00 6.67Base

57.93
0.00
0.00 144,773.13

16,667.22

MORGAN STANLEY CO INCORPORATED NOK/NO301 Dec 2015 03 Dec 2015

13,591.000 0.003.000000Local8.645300
0.347009 0.00 1.89Base

16.31
0.00
0.00 40,756.69

4,714.32

MORGAN STANLEY CO INCORPORATED NOK/NO302 Dec 2015 04 Dec 2015

114,981.000 0.002.953300Local8.661200
0.340980 0.00 15.68Base

135.83
0.00
0.00 339,437.56

39,190.59

MORGAN STANLEY CO INCORPORATED NOK/NO304 Dec 2015 08 Dec 2015

144,399.000 0.003.012000Local8.521850
0.353444 0.00 20.41Base

173.97
0.00
0.00 434,755.82

51,016.60

MERRILL LYNCH INTERNATIONAL NOK/NO307 Dec 2015 09 Dec 2015

27,701.000 0.003.029100Local8.661950
0.349702 0.00 3.87Base

33.56
0.00
0.00 83,875.54

9,683.22
B13V1Q908 Total

1,065.11 0.000.00 2,646,559.39894,000.000 Local

0.00 123.36 0.00 306,523.72Base

BNY CONVERGEX EXECUTION SOLUTIONS L NOK/NO3B1XCHJ906 VEIDEKKE ASA 02 Dec 2015 0.01COMMON STOCK NOK.5 04 Dec 2015

7,400.000 0.00105.500000Local8.646350
12.201680 0.00 45.15Base

390.35
0.00
0.00 780,309.65

90,247.29

BNY CONVERGEX EXECUTION SOLUTIONS L NOK/NO303 Dec 2015 0.0107 Dec 2015

13,038.000 0.00105.719200Local8.502150
12.434408 0.00 81.06Base

689.18
0.00
0.00 1,377,677.75

162,038.75

BNY CONVERGEX EXECUTION SOLUTIONS L NOK/NO304 Dec 2015 0.0108 Dec 2015

11,822.000 0.00105.311600Local8.521850
12.357833 0.00 73.05Base

622.50
0.00
0.00 1,244,371.24

146,021.26
B1XCHJ906 Total
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,702.03 0.000.00 3,402,358.6432,260.000 Local

0.00 199.26 0.00 398,307.30Base

0.00926,260.000 Local
0.00Base

2,767.14
322.62

0.00
0.00

6,048,918.03
704,831.02

NORWEGIAN KRONE Total

POUND STERLING

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB025028903 DAIRY CREST GROUP PLC 03 Dec 2015COMMON STOCK GBP.25 07 Dec 2015

10,005.000 0.006.180894Local0.662822
9.325119 0.00 46.65Base

30.92
1.51
1.00 61,807.92

93,249.65

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB04 Dec 2015 08 Dec 2015

43,903.000 0.006.287877Local0.662296
9.494059 0.00 208.41Base

138.03
1.51
1.00 275,917.63

416,607.73

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB07 Dec 2015 09 Dec 2015

81,392.000 0.006.363211Local0.663438
9.591267 0.00 390.33Base

258.96
1.51
1.00 517,654.51

780,260.57
025028903 Total

427.91 3.000.00 855,380.06135,300.000 Local

0.00 645.39 4.53 1,290,117.95Base

INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB042703009 HILL + SMITH HOLDINGS PLC 12 Nov 2015COMMON STOCK GBP.25 16 Nov 2015

3,100.000 0.006.737500Local0.657678
10.244375 0.00 12.71Base

8.36
1.52
1.00 20,876.89

31,743.33

J.P. MORGAN CLEARING CORP. GBP/GBB24 Nov 2015 0.0126 Nov 2015

26,960.000 0.006.885000Local0.664143
10.366743 0.00 195.64Base

129.93
1.51
1.00 185,488.67

279,290.26

J.P. MORGAN CLEARING CORP. GBP/GBB25 Nov 2015 0.0127 Nov 2015

6,440.000 0.006.912500Local0.663526
10.417828 0.00 46.96Base

31.16
1.51
1.00 44,484.34

67,042.35
042703009 Total
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

169.45 3.000.00 250,849.9036,500.000 Local

0.00 255.31 4.54 378,075.94Base

BARCLAYS CAPITAL GBP/GBB315445908 PETROPAVLOVSK PLC 30 Nov 2015COMMON STOCK GBP.01 02 Dec 2015

25,000.000 0.000.056273Local0.664783
0.084649 0.00 0.63Base

0.42
0.00
0.00 1,406.41

2,115.59

BARCLAYS CAPITAL GBP/GBB03 Dec 2015 07 Dec 2015

207,820.000 0.000.060348Local0.662822
0.091047 0.00 5.67Base

3.76
1.51
1.00 12,536.76

18,914.22
315445908 Total

4.18 1.000.00 13,943.17232,820.000 Local

0.00 6.30 1.51 21,029.81Base

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB2988H904 AMLIN PLC 12 Nov 2015 0.01COMMON STOCK GBP.281 16 Nov 2015

83,000.000 0.006.585039Local0.657678
10.012558 0.00 415.52Base

273.28
1.52
1.00 546,283.96

830,625.26

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB43G05902 PREMIER OIL PLC 12 Nov 2015COMMON STOCK GBP.125 16 Nov 2015

3,100.000 0.000.695000Local0.657678
1.056748 0.00 1.64Base

1.08
0.00
0.00 2,153.42

3,274.28

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Nov 2015 18 Nov 2015

413,400.000 0.000.733348Local0.657722
1.114982 0.00 230.46Base

151.58
1.52
1.00 303,013.48

460,701.45

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB17 Nov 2015 19 Nov 2015

70,900.000 0.000.746497Local0.657311
1.135683 0.00 40.25Base

26.46
1.52
1.00 52,899.18

80,478.16

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB18 Nov 2015 20 Nov 2015

2,800.000 0.000.756921Local0.657505
1.151202 0.00 1.61Base

1.06
0.00
0.00 2,118.32

3,221.75
B43G05902 Total

180.18 2.000.00 360,184.40490,200.000 Local
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 273.96 3.04 547,675.64Base

TENDER OFFER GBP/GBBB60B6S905 PROMETHEAN WORLD PLC 01 Oct 2015COMMON STOCK GBP.1 01 Oct 2015

626,600.000 0.000.400000Local0.660175
0.605900 0.00 0.00Base

0.00
0.00
0.00 250,640.00

379,656.92

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBBQ1XTV900 ALENT PLC 12 Nov 2015COMMON STOCK GBP.104 16 Nov 2015

5,788.000 0.005.000000Local0.657678
7.602505 0.00 22.00Base

14.47
1.52
1.00 28,924.53

43,979.77

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB13 Nov 2015 17 Nov 2015

114,412.000 0.004.990393Local0.657549
7.589386 0.00 434.16Base

285.48
1.52
1.00 570,674.36

867,881.12
BQ1XTV900 Total

299.95 2.000.00 599,598.89120,200.000 Local

0.00 456.16 3.04 911,860.89Base

EXCHANGE OFFER GBP/GBBBYNV28903 MCBRIDE 13 Nov 2015PREFERRED STOCK 13 Nov 2015

7,672,200.000 0.000.001000Local0.658111
0.001520 0.00 0.00Base

0.00
0.00
0.00 7,672.20

11,657.91

0.009,396,820.000 Local
0.00Base

1,354.95
2,052.64

12.00
18.18

2,884,552.58
4,370,700.32

POUND STERLING Total

SWEDISH KRONA

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE1ACI0CP3Y9 BILIA AB A SHS 15 Dec 2015 0.01COMMON STOCK SEK10.0 17 Dec 2015

583.000 0.00185.500000Local8.503150
21.815445 0.00 6.36Base

54.07
0.00
0.00 108,092.43

12,712.05

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE116 Dec 2015 0.0118 Dec 2015

1,770.000 0.00187.196198Local8.525600
21.956953 0.00 19.43Base

165.67
0.00
0.00 331,171.60

38,844.37

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE117 Dec 2015 0.0121 Dec 2015
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,047.000 0.00187.732200Local8.561850
21.926593 0.00 22.44Base

192.14
0.00
0.00 384,095.67

44,861.29

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE118 Dec 2015 0.0122 Dec 2015

21,800.000 0.00189.835800Local8.563150
22.168921 0.00 241.64Base

2,069.21
0.00
0.00 4,136,351.23

483,040.85
ACI0CP3Y9 Total

2,481.09 0.000.00 4,959,710.9326,200.000 Local

0.00 289.87 0.00 579,458.56Base

0.0026,200.000 Local
0.00Base

2,481.09
289.87

0.00
0.00

4,959,710.93
579,458.56

SWEDISH KRONA Total

SWISS FRANC

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH4B00ZC7904 KARDEX AG REG 23 Nov 2015 0.04COMMON STOCK CHF10.3 25 Nov 2015

74.000 0.0079.300000Local1.020650
77.695586 0.00 2.87Base

2.93
0.00
0.00 5,865.27

5,746.60

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH425 Nov 2015 0.0427 Nov 2015

3,118.000 0.0078.813300Local1.022300
77.094102 0.00 120.19Base

122.87
0.00
0.00 245,617.00

240,259.22

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH430 Nov 2015 0.0402 Dec 2015

1,800.000 0.0080.015900Local1.027900
77.844051 0.00 70.06Base

72.01
0.00
0.00 143,956.61

140,049.24

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH402 Dec 2015 0.0404 Dec 2015

519.000 0.0079.383892Local1.027450
77.263022 0.00 20.05Base

20.60
0.00
0.00 41,179.64

40,079.46

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH403 Dec 2015 0.0407 Dec 2015

474.000 0.0080.532000Local0.999950
80.536027 0.00 19.09Base

19.09
0.00
0.00 38,153.08

38,154.99

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH407 Dec 2015 0.0409 Dec 2015
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LSV ASSET MGMT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

615.000 0.0080.319300Local1.002600
80.111011 0.00 24.64Base

24.70
0.00
0.00 49,371.67

49,243.64

BNY CONVERGEX EXECUTION SOLUTIONS L CHF/CH409 Dec 2015 0.0411 Dec 2015

1,200.000 0.0078.010100Local0.986750
79.057613 0.00 47.44Base

46.81
0.00
0.00 93,565.31

94,821.70
B00ZC7904 Total

309.01 0.000.00 617,708.587,800.000 Local

0.00 304.34 0.00 608,354.85Base

0.007,800.000 Local
0.00Base

309.01
304.34

0.00
0.00

617,708.58
608,354.85

SWISS FRANC Total

EQUITY  Total
17,250,646.000

Base 0.00 9,890.18 1,014.02 24,634,550.30

25,376,533.311,014.029,890.180.00

17,992,629.010

SALES Total

Base
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CHICAGO EQUITY COREPurchase Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

50,849.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,849.46

50,849.46

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Oct 20150.193% 31 Dec 2030 14 Oct 2015

STIF FUND

11,462.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,462.50

11,462.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Oct 20150.194% 31 Dec 2030 15 Oct 2015

STIF FUND

1,098,430.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,098,430.18

1,098,430.18

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Oct 20150.185% 31 Dec 2030 29 Oct 2015

STIF FUND

10,947.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,947.26

10,947.26

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.189% 31 Dec 2030 30 Oct 2015

STIF FUND

338.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 338.00

338.00

STATE STREET BANK AND TRUST USD/CSW02 Nov 201531 Dec 2030 02 Nov 2015

STIF FUND

12,843.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,843.90

12,843.90

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Nov 20151.000% 31 Dec 2030 09 Nov 2015

STIF FUND

1,377,295.430 0.00100.000000Local1.000000 0.00 0.00 1,377,295.43
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NHHW
December 31, 2015

FUND:
View Date:to January 19, 2016

CHICAGO EQUITY COREPurchase Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 1,377,295.43

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Nov 20150.184% 31 Dec 2030 10 Nov 2015

STIF FUND

20,182,847.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,182,847.49

20,182,847.49

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Nov 20150.193% 31 Dec 2030 16 Nov 2015

STIF FUND

1,910,334.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,910,334.21

1,910,334.21

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Nov 20150.193% 31 Dec 2030 17 Nov 2015

STIF FUND

68,187.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 68,187.50

68,187.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Nov 20150.184% 31 Dec 2030 20 Nov 2015

STIF FUND

1,058,574.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,058,574.21

1,058,574.21

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Nov 20150.182% 31 Dec 2030 23 Nov 2015

STIF FUND

11,571.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,571.87

11,571.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Nov 20150.183% 31 Dec 2030 25 Nov 2015

STIF FUND

1,289,616.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,289,616.85

1,289,616.85

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20150.196% 31 Dec 2030 30 Nov 2015

STIF FUND

143,070.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 143,070.62

143,070.62
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NHHW
December 31, 2015

FUND:
View Date:to January 19, 2016

CHICAGO EQUITY COREPurchase Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

14,793.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,793.64

14,793.64

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Dec 20150.212% 31 Dec 2030 08 Dec 2015

STIF FUND

148,121.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 148,121.16

148,121.16

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.223% 31 Dec 2030 14 Dec 2015

STIF FUND

1,407,650.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,407,650.14

1,407,650.14

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.272% 31 Dec 2030 21 Dec 2015

STIF FUND

5,315.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,315.62

5,315.62

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.285% 31 Dec 2030 28 Dec 2015

STIF FUND

1,073,168.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,073,168.30

1,073,168.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Dec 20150.296% 31 Dec 2030 31 Dec 2015

STIF FUND

10,075,506.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,075,506.25

10,075,506.25
86199E9B7 Total

0.00 0.000.00 39,950,924.5939,950,924.590 Local

0.00 0.00 0.00 39,950,924.59Base
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NHHW
December 31, 2015

FUND:
View Date:to January 19, 2016

CHICAGO EQUITY COREPurchase Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.0039,950,924.590 Local
0.00Base

0.00
0.00

0.00
0.00

39,950,924.59
39,950,924.59

US DOLLAR Total

CASH EQUIVALENTS  Total
39,950,924.590

Base 0.00 0.00 0.00 39,950,924.59

FIXED INCOME
US DOLLAR

FIRST TENNESSEE BANK N A BOND DIVIS USD/FED3128MJW55 FED HM LN PC POOL G08667 21 Oct 20153.5%   01 Sep 2045 26 Oct 2015

5,848,690.310 14,215.57104.437500Local
5,865,000.000

1.000000
104.437500 14,215.57 0.00Base

0.00
0.00
0.00 6,108,225.94

6,108,225.94

FIRST TENNESSEE BANK BOND DIVISION USD/FED21 Oct 2015

5,848,690.310 14,215.57104.437500Local
5,865,000.000

1.000000
104.437500 14,215.57 0.00Base

0.00
0.00
0.00 6,108,225.94

6,108,225.94

FIRST TENNESSEE BANK BOND DIVISION USD/FED21 Oct 2015 CANCEL

-5,848,690.310 -14,215.57104.437500Local
5,865,000.000

1.000000
104.437500 -14,215.57 0.00Base

0.00
0.00
0.00 -6,108,225.94

-6,108,225.94
3128MJW55 Total

0.00 0.0014,215.57 6,108,225.945,848,690.310 Local

14,215.57 0.00 0.00 6,108,225.9417,595,000.000 Base

CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED3135G0RT2 FANNIE MAE 10 Dec 20150.875%   20 Dec 2017 14 Dec 2015

1,215,000.000 5,138.4499.695000Local1.000000
99.695000 5,138.44 0.00Base

0.00
0.00
0.00 1,211,294.25

1,211,294.25

EXCHANGE OFFER USD/DTC36164NFE0 GE CAPITAL INTL FUNDING 02 Oct 20150.964%   15 Apr 2016

1,241,000.000 0.0099.995800Local1.000000
99.995800 0.00 0.00Base

0.00
0.00
0.00 1,240,947.88

1,240,947.88

EXCHANGE OFFER USD/DTC02 Oct 2015 CANCEL
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NHHW
December 31, 2015

FUND:
View Date:to January 19, 2016

CHICAGO EQUITY COREPurchase Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

-1,241,000.000 0.0099.995800Local1.000000
99.995800 0.00 0.00Base

0.00
0.00
0.00 -1,240,947.88

-1,240,947.88

EXCHANGE OFFER USD/DTC02 Oct 2015 27 Oct 2015

1,241,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,241,000.00

1,241,000.00
36164NFE0 Total

0.00 0.000.00 1,241,000.001,241,000.000 Local

0.00 0.00 0.00 1,241,000.00Base

EXCHANGE OFFER USD/DTC36164NFH3 GE CAPITAL INTL FUNDING 02 Oct 20154.418%   15 Nov 2035 26 Oct 2015

324,000.000 0.00102.742700Local1.000000
102.742700 0.00 0.00Base

0.00
0.00
0.00 332,886.35

332,886.35

EXCHANGE OFFER USD/DTC02 Oct 2015 26 Oct 2015

124,000.000 0.00102.742701Local1.000000
102.742701 0.00 0.00Base

0.00
0.00
0.00 127,400.95

127,400.95
36164NFH3 Total

0.00 0.000.00 460,287.30448,000.000 Local

0.00 0.00 0.00 460,287.30Base

DEUTSCHE BANK SECURITIES, INC. USD/FED912810QT8 US TREASURY N/B 06 Oct 20153.125%   15 Nov 2041 09 Oct 2015

12,070,000.000 150,670.01105.621493Local1.000000
105.621493 150,670.01 0.00Base

0.00
0.00
0.00 12,748,514.29

12,748,514.29

DEUTSCHE BANK AG NEW YORK USD/FED912810QX9 US TREASURY N/B 03 Dec 20152.75%   15 Aug 2042 08 Dec 2015

650,000.000 5,585.9494.262119Local1.000000
94.262119 5,585.94 0.00Base

0.00
0.00
0.00 612,703.77

612,703.77

MORGAN STANLEY CO INCORPORATED USD/FED912828G38 US TREASURY N/B 04 Nov 20152.25%   15 Nov 2024 09 Nov 2015

1,485,000.000 16,161.48100.391025Local1.000000
100.391025 16,161.48 0.00Base

0.00
0.00
0.00 1,490,806.72

1,490,806.72

PERSHING LLC USD/FED03 Dec 2015 08 Dec 2015
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NHHW
December 31, 2015

FUND:
View Date:to January 19, 2016

CHICAGO EQUITY COREPurchase Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,685,000.000 3,817.2899.750000Local1.000000
99.750000 3,817.28 0.00Base

0.00
0.00
0.00 2,678,287.50

2,678,287.50
912828G38 Total

0.00 0.0019,978.76 4,169,094.224,170,000.000 Local

19,978.76 0.00 0.00 4,169,094.22Base

DEUTSCHE BANK SECURITIES, INC. USD/FED912828L32 US TREASURY N/B 06 Oct 20151.375%   31 Aug 2020 09 Oct 2015

3,000,000.000 4,419.64100.332366Local1.000000
100.332366 4,419.64 0.00Base

0.00
0.00
0.00 3,009,970.99

3,009,970.99

DEUTSCHE BANK SECURITIES, INC. USD/FED19 Nov 2015 24 Nov 2015

3,665,000.000 11,767.7798.719085Local1.000000
98.719085 11,767.77 0.00Base

0.00
0.00
0.00 3,618,054.47

3,618,054.47

JPMORGAN SECURITIES INC USD/FED03 Dec 2015 08 Dec 2015

3,000,000.000 11,219.0998.390960Local1.000000
98.390960 11,219.09 0.00Base

0.00
0.00
0.00 2,951,728.80

2,951,728.80
912828L32 Total

0.00 0.0027,406.50 9,579,754.269,665,000.000 Local

27,406.50 0.00 0.00 9,579,754.26Base

GOLDMAN SACHS + CO USD/FED912828L81 US TREASURY N/B 04 Nov 20150.875%   15 Oct 2018 09 Nov 2015

20,310,000.000 12,138.8399.219085Local1.000000
99.219085 12,138.83 0.00Base

0.00
0.00
0.00 20,151,396.16

20,151,396.16

DEUTSCHE BANK SECURITIES INC USD/FED912828UU2 US TREASURY N/B 30 Nov 20150.75%   31 Mar 2018 03 Dec 2015

5,500,000.000 7,213.1299.308929Local1.000000
99.308929 7,213.12 0.00Base

0.00
0.00
0.00 5,461,991.08

5,461,991.08

DEUTSCHE BANK SECURITIES, INC. USD/FED912828XM7 US TREASURY N/B 06 Oct 20151.625%   31 Jul 2020 09 Oct 2015

3,000,000.000 9,273.10101.449553Local1.000000
101.449553 9,273.10 0.00Base

0.00
0.00
0.00 3,043,486.61

3,043,486.61

CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED31 Dec 2015 OPEN
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NHHW
December 31, 2015

FUND:
View Date:to January 19, 2016

CHICAGO EQUITY COREPurchase Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,000,000.000 14,042.1299.496429Local1.000000
99.496429 14,042.12 0.00Base

0.00
0.00
0.00 1,989,928.58

1,989,928.58
912828XM7 Total

0.00 0.0023,315.22 5,033,415.195,000,000.000 Local

23,315.22 0.00 0.00 5,033,415.19Base

BANK OF AMERICA SECURITIES LLC USD/DTC92826CAB8 VISA INC 09 Dec 20152.2%   14 Dec 2020 14 Dec 2015

1,355,000.000 0.0099.915000Local1.000000
99.915000 0.00 0.00Base

0.00
0.00
0.00 1,353,848.25

1,353,848.25

265,662.3967,472,690.310 Local
265,662.3917,595,000.000 Base

0.00
0.00

0.00
0.00

68,131,524.71
68,131,524.71

US DOLLAR Total

FIXED INCOME  Total
67,472,690.310
17,595,000.000 Base 265,662.39 0.00 0.00 68,131,524.71

108,082,449.300.000.00265,662.39

107,423,614.900

17,595,000.000

PURCHASE Total

Base
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NHHW
December 31, 2015

FUND:
View Date:to January 19, 2016

CHICAGO EQUITY CORESales Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.157% 31 Dec 2030 02 Oct 2015

STIF FUND

4,034,166.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,034,166.71

4,034,166.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Oct 20150.171% 31 Dec 2030 09 Oct 2015

STIF FUND

1,633,769.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,633,769.51

1,633,769.51

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20150.176% 31 Dec 2030 26 Oct 2015

STIF FUND

416,803.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 416,803.40

416,803.40

STATE STREET BANK AND TRUST USD/CSW27 Oct 201531 Dec 2030 27 Oct 2015

STIF FUND

100,163.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,163.75

100,163.75

STATE STREET BANK AND TRUST USD/CSW06 Nov 201531 Dec 2030 06 Nov 2015

STIF FUND

1,658,398.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,658,398.25

1,658,398.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Nov 20151.000% 31 Dec 2030 12 Nov 2015

STIF FUND

20,163,534.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,163,534.99

20,163,534.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Nov 20150.184% 31 Dec 2030 24 Nov 2015

STIF FUND

3,629,822.240 0.00100.000000Local1.000000 0.00 0.00 3,629,822.24
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NHHW
December 31, 2015

FUND:
View Date:to January 19, 2016

CHICAGO EQUITY CORESales Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 3,629,822.24

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Dec 20150.184% 31 Dec 2030 02 Dec 2015

STIF FUND

208.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 208.34

208.34

STATE STREET BANK AND TRUST USD/CSW03 Dec 201531 Dec 2030 03 Dec 2015

STIF FUND

1,461,287.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,461,287.26

1,461,287.26

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.183% 31 Dec 2030 07 Dec 2015

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW10 Dec 201531 Dec 2030 10 Dec 2015

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW15 Dec 201531 Dec 2030 15 Dec 2015

STIF FUND

360,388.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 360,388.73

360,388.73
86199E9B7 Total

0.00 0.000.00 33,458,543.2033,458,543.200 Local

0.00 0.00 0.00 33,458,543.20Base

0.0033,458,543.200 Local
0.00Base

0.00
0.00

0.00
0.00

33,458,543.20
33,458,543.20

US DOLLAR Total

CASH EQUIVALENTS  Total
33,458,543.200
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NHHW
December 31, 2015

FUND:
View Date:to January 19, 2016

CHICAGO EQUITY CORESales Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

Base 0.00 0.00 0.00 33,458,543.20

FIXED INCOME
US DOLLAR

PRINCIPAL PAYMENTS CORP BDS USD/FED3128MJW55 FED HM LN PC POOL G08667 17 Nov 20153.5%   01 Sep 2045

27,140.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 27,140.23

27,140.23

PRINCIPAL PAYMENTS CORP BDS USD/FED17 Nov 2015 CANCEL

-27,140.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -27,140.23

-27,140.23

PAYDOWN USD/DTC01 Nov 2015 1920 Nov 2015

27,140.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 27,140.22

27,140.22

PRINCIPAL PAYMENTS CORP BDS USD/FED15 Dec 2015 15 Dec 2015

27,473.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 27,473.30

27,473.30
3128MJW55 Total

0.00 0.000.00 54,613.5254,613.520 Local

0.00 0.00 0.00 54,613.52Base

PRINCIPAL PAYMENTS CORP BDS USD/FED3128PDYK0 FED HM LN PC POOL J02514 15 Oct 20155%   01 Sep 2020 15 Oct 2015

33.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33.23

33.23

PRINCIPAL PAYMENTS CORP BDS USD/FED15 Nov 2015 15 Nov 2015

94.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 94.69

94.69

PRINCIPAL PAYMENTS CORP BDS USD/FED15 Dec 2015 15 Dec 2015

66.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 66.06

66.06
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NHHW
December 31, 2015

FUND:
View Date:to January 19, 2016

CHICAGO EQUITY CORESales Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

3128PDYK0 Total

0.00 0.000.00 193.98193.980 Local

0.00 0.00 0.00 193.98Base

CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED3137EADS5 FREDDIE MAC 10 Dec 20150.875%   14 Oct 2016 14 Dec 2015

2,620,000.000 3,820.83100.010000Local1.000000
100.010000 3,820.83 0.00Base

0.00
0.00
0.00 2,620,262.00

2,620,262.00

PRINCIPAL PAYMENTS CORP BDS USD/FED31412PFL0 FNMA POOL 930871 25 Oct 2015 25%   01 Apr 2039 27 Oct 2015

51,506.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 51,506.04

51,506.04

PRINCIPAL PAYMENTS CORP BDS USD/FED26 Nov 2015 26 Nov 2015

32,320.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 32,320.51

32,320.51

PRINCIPAL PAYMENTS CORP BDS USD/FED29 Dec 2015 29 Dec 2015

21,971.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,971.35

21,971.35
31412PFL0 Total

0.00 0.000.00 105,797.90105,797.900 Local

0.00 0.00 0.00 105,797.90Base

PRINCIPAL PAYMENTS CORP BDS USD/FED31419GB94 FNMA POOL AE5463 25 Oct 2015 24%   01 Oct 2040 27 Oct 2015

73,955.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 73,955.20

73,955.20

PRINCIPAL PAYMENTS CORP BDS USD/FED26 Nov 2015 25 Nov 2015

69,003.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 69,003.07

69,003.07

PRINCIPAL PAYMENTS CORP BDS USD/FED29 Dec 2015 29 Dec 2015

59,092.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 59,092.12

59,092.12
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NHHW
December 31, 2015

FUND:
View Date:to January 19, 2016

CHICAGO EQUITY CORESales Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

31419GB94 Total

0.00 0.000.00 202,050.39202,050.390 Local

0.00 0.00 0.00 202,050.39Base

EXCHANGE OFFER USD/DTC36962G5N0 GENERAL ELEC CAP CORP 02 Oct 20152.9%   09 Jan 2017

1,200,000.000 2,585.83105.406625Local1.000000
105.406625 2,585.83 0.00Base

0.00
0.00
0.00 1,264,879.50

1,264,879.50

EXCHANGE OFFER USD/DTC02 Oct 2015 CANCEL

-1,200,000.000 -2,585.83105.406625Local1.000000
105.406625 -2,585.83 0.00Base

0.00
0.00
0.00 -1,264,879.50

-1,264,879.50

EXCHANGE OFFER USD/DTC02 Oct 2015

1,200,000.000 2,585.83103.416666Local1.000000
103.416666 2,585.83 0.00Base

0.00
0.00
0.00 1,241,000.00

1,241,000.00

EXCHANGE OFFER USD/DTC02 Oct 2015 CANCEL

-1,200,000.000 -2,585.83103.416666Local1.000000
103.416666 -2,585.83 0.00Base

0.00
0.00
0.00 -1,241,000.00

-1,241,000.00

EXCHANGE OFFER USD/DTC02 Oct 2015 27 Oct 2015

1,200,000.000 10,343.33103.416666Local1.000000
103.416666 10,343.33 0.00Base

0.00
0.00
0.00 1,241,000.00

1,241,000.00
36962G5N0 Total

0.00 0.0010,343.33 1,241,000.001,200,000.000 Local

10,343.33 0.00 0.00 1,241,000.00Base

EXCHANGE OFFER USD/DTC36962GXZ2 GENERAL ELEC CAP CORP 02 Oct 20156.75%   15 Mar 2032 26 Oct 2015

324,000.000 2,490.75142.063981Local1.000000
142.063981 2,490.75 0.00Base

0.00
0.00
0.00 460,287.30

460,287.30

MORGAN STANLEY CO INCORPORATED USD/DTC459200HF1 IBM CORP 17 Nov 20154%   20 Jun 2042 20 Nov 2015

1,143,000.000 19,050.0090.947000Local1.000000
90.947000 19,050.00 0.00Base

0.00
0.00
0.00 1,039,524.21

1,039,524.21
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NHHW
December 31, 2015

FUND:
View Date:to January 19, 2016

CHICAGO EQUITY CORESales Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS LLC USD/FED912810QA9 US TREASURY N/B 06 Oct 20153.5%   15 Feb 2039 09 Oct 2015

11,090,000.000 58,011.55112.968750Local1.000000
112.968750 58,011.55 0.00Base

0.00
0.00
0.00 12,528,234.38

12,528,234.38

GOLDMAN SACHS + CO USD/FED912810QN1 US TREASURY N/B 04 Nov 20154.75%   15 Feb 2041 09 Nov 2015

1,150,000.000 12,765.63133.163662Local1.000000
133.163662 12,765.63 0.00Base

0.00
0.00
0.00 1,531,382.12

1,531,382.12

CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED912828A59 US TREASURY N/B 30 Nov 20150.625%   15 Dec 2016 03 Dec 2015

4,000,000.000 11,680.3399.905915Local1.000000
99.905915 11,680.33 0.00Base

0.00
0.00
0.00 3,996,236.60

3,996,236.60

GOLDMAN SACHS + CO USD/FED03 Dec 2015 08 Dec 2015

6,400,000.000 19,234.9799.878571Local1.000000
99.878571 19,234.97 0.00Base

0.00
0.00
0.00 6,392,228.56

6,392,228.56
912828A59 Total

0.00 0.0030,915.30 10,388,465.1610,400,000.000 Local

30,915.30 0.00 0.00 10,388,465.16Base

LOOP CAPITAL MARKETS LLC USD/FED912828C73 US TREASURY N/B 04 Nov 20150.875%   15 Apr 2017 09 Nov 2015

17,855,000.000 10,671.53100.242187Local1.000000
100.242187 10,671.53 0.00Base

0.00
0.00
0.00 17,898,242.58

17,898,242.58

BANK OF AMERICA SECURITIES LLC USD/FED912828PX2 US TREASURY N/B 06 Oct 20153.625%   15 Feb 2021 09 Oct 2015

4,250,000.000 23,025.65111.136319Local1.000000
111.136319 23,025.65 0.00Base

0.00
0.00
0.00 4,723,293.55

4,723,293.55

GOLDMAN SACHS + CO USD/FED912828TM2 US TREASURY N/B 04 Nov 20150.625%   31 Aug 2017 09 Nov 2015

1,940,000.000 2,331.7399.691071Local1.000000
99.691071 2,331.73 0.00Base

0.00
0.00
0.00 1,934,006.78

1,934,006.78

LOOP CAPITAL MARKETS LLC USD/FED912828UU2 US TREASURY N/B 21 Oct 20150.75%   31 Mar 2018 26 Oct 2015

4,500,000.000 2,397.5499.906250Local1.000000
99.906250 2,397.54 0.00Base

0.00
0.00
0.00 4,495,781.25

4,495,781.25
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NHHW
December 31, 2015

FUND:
View Date:to January 19, 2016

CHICAGO EQUITY CORESales Report by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

175,823.8456,834,655.790 Local
175,823.84Base

0.00
0.00

0.00
0.00

59,223,135.12
59,223,135.12

US DOLLAR Total

FIXED INCOME  Total
56,834,655.790

Base 175,823.84 0.00 0.00 59,223,135.12

92,681,678.320.000.00175,823.84

90,293,198.990

SALES Total

Base

Books Closed Prepared by State StreetPage 959
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December 31, 2015

FUND:
View Date:to January 19, 2016

CHICAGO EQUITY WORK OUTPurchase and Sales by Report Date
CHICAGO EQUITY PARTNERS, LLC

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********
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NHHY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

65,489.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 65,489.17

65,489.17

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.170% 31 Dec 2030 02 Oct 2015

STIF FUND

13,635.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,635.82

13,635.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Oct 20150.170% 31 Dec 2030 05 Oct 2015

STIF FUND

2,195.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,195.00

2,195.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Oct 20150.174% 31 Dec 2030 06 Oct 2015

STIF FUND

12,765.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,765.20

12,765.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Oct 20150.183% 31 Dec 2030 08 Oct 2015

STIF FUND

122.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 122.80

122.80

STATE STREET BANK AND TRUST USD/CSW09 Oct 201531 Dec 2030 09 Oct 2015

STIF FUND

271,068.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 271,068.34

271,068.34

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Oct 20150.193% 31 Dec 2030 13 Oct 2015

STIF FUND

922.800 0.00100.000000Local1.000000 0.00 0.00 922.80
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NHHY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 922.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Oct 20150.193% 31 Dec 2030 14 Oct 2015

STIF FUND

56,186.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 56,186.97

56,186.97

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Oct 20150.194% 31 Dec 2030 15 Oct 2015

STIF FUND

184,541.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 184,541.28

184,541.28

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.188% 31 Dec 2030 16 Oct 2015

STIF FUND

31,550.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 31,550.41

31,550.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Oct 20150.187% 31 Dec 2030 19 Oct 2015

STIF FUND

1,498.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,498.89

1,498.89

STATE STREET BANK AND TRUST USD/CSW20 Oct 201531 Dec 2030 20 Oct 2015

STIF FUND

13,467.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,467.00

13,467.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Oct 20150.185% 31 Dec 2030 21 Oct 2015

STIF FUND

69,394.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 69,394.75

69,394.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Oct 20150.182% 31 Dec 2030 23 Oct 2015

STIF FUND

16,272.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,272.38

16,272.38
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NHHY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20150.182% 31 Dec 2030 26 Oct 2015

STIF FUND

112,902.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 112,902.79

112,902.79

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.180% 31 Dec 2030 27 Oct 2015

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW29 Oct 201531 Dec 2030 29 Oct 2015

STIF FUND

367,732.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 367,732.00

367,732.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.189% 31 Dec 2030 30 Oct 2015

STIF FUND

56,770.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 56,770.89

56,770.89

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.188% 31 Dec 2030 02 Nov 2015

STIF FUND

249,703.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 249,703.56

249,703.56

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Nov 20150.189% 31 Dec 2030 03 Nov 2015

STIF FUND

952.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 952.00

952.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Nov 20150.187% 31 Dec 2030 04 Nov 2015

STIF FUND

160.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 160.00

160.00

STATE STREET BANK AND TRUST USD/CSW05 Nov 201531 Dec 2030 05 Nov 2015
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NHHY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

12,726.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,726.95

12,726.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Nov 20150.192% 31 Dec 2030 06 Nov 2015

STIF FUND

209,156.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 209,156.91

209,156.91

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Nov 20150.190% 31 Dec 2030 09 Nov 2015

STIF FUND

6,558.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,558.62

6,558.62

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Nov 20150.184% 31 Dec 2030 10 Nov 2015

STIF FUND

42,948.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 42,948.58

42,948.58

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Nov 20150.191% 31 Dec 2030 13 Nov 2015

STIF FUND

81,324.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 81,324.79

81,324.79

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Nov 20150.193% 31 Dec 2030 16 Nov 2015

STIF FUND

129,964.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 129,964.12

129,964.12

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Nov 20150.193% 31 Dec 2030 17 Nov 2015

STIF FUND

9.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9.79

9.79

STATE STREET BANK AND TRUST USD/CSW18 Nov 201531 Dec 2030 18 Nov 2015

STIF FUND

10,652.450 0.00100.000000Local1.000000 0.00 0.00 10,652.45
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NHHY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 10,652.45

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Nov 20150.191% 31 Dec 2030 19 Nov 2015

STIF FUND

512,357.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 512,357.90

512,357.90

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Nov 20150.184% 31 Dec 2030 20 Nov 2015

STIF FUND

41,404.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 41,404.69

41,404.69

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Nov 20150.182% 31 Dec 2030 23 Nov 2015

STIF FUND

11,541.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,541.35

11,541.35

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Nov 20150.180% 31 Dec 2030 24 Nov 2015

STIF FUND

19,341.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,341.48

19,341.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Nov 20150.183% 31 Dec 2030 25 Nov 2015

STIF FUND

11,351.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,351.85

11,351.85

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Nov 20150.192% 31 Dec 2030 27 Nov 2015

STIF FUND

988.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 988.49

988.49

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20150.196% 31 Dec 2030 30 Nov 2015

STIF FUND

24,080.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 24,080.25

24,080.25
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NHHY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

383,520.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 383,520.14

383,520.14

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Dec 20150.201% 31 Dec 2030 02 Dec 2015

STIF FUND

11,433.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,433.63

11,433.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Dec 20150.201% 31 Dec 2030 03 Dec 2015

STIF FUND

2,640.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,640.00

2,640.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Dec 20150.207% 31 Dec 2030 04 Dec 2015

STIF FUND

35,514.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 35,514.07

35,514.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.210% 31 Dec 2030 07 Dec 2015

STIF FUND

7,943.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,943.15

7,943.15

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Dec 20150.212% 31 Dec 2030 08 Dec 2015

STIF FUND

133,497.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 133,497.45

133,497.45

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Dec 20150.220% 31 Dec 2030 10 Dec 2015

STIF FUND

634,756.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 634,756.62

634,756.62

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Dec 20150.224% 31 Dec 2030 11 Dec 2015
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NHHY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

54,011.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 54,011.14

54,011.14

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.223% 31 Dec 2030 14 Dec 2015

STIF FUND

23,604.020 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,604.02

23,604.02

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Dec 20150.223% 31 Dec 2030 15 Dec 2015

STIF FUND

108,973.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 108,973.42

108,973.42

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Dec 20150.228% 31 Dec 2030 16 Dec 2015

STIF FUND

42,116.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 42,116.15

42,116.15

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Dec 20150.238% 31 Dec 2030 17 Dec 2015

STIF FUND

32,425.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 32,425.47

32,425.47

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Dec 20150.265% 31 Dec 2030 18 Dec 2015

STIF FUND

62,312.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 62,312.87

62,312.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.272% 31 Dec 2030 21 Dec 2015

STIF FUND

74,956.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 74,956.09

74,956.09

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Dec 20150.289% 31 Dec 2030 22 Dec 2015

STIF FUND

5,153.790 0.00100.000000Local1.000000 0.00 0.00 5,153.79
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 5,153.79

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Dec 20150.279% 31 Dec 2030 23 Dec 2015

STIF FUND

33,747.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33,747.97

33,747.97

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Dec 20150.282% 31 Dec 2030 24 Dec 2015

STIF FUND

45,878.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 45,878.40

45,878.40

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.285% 31 Dec 2030 28 Dec 2015

STIF FUND

21,842.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,842.74

21,842.74

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Dec 20150.294% 31 Dec 2030 29 Dec 2015

STIF FUND

568,747.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 568,747.70

568,747.70

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20150.295% 31 Dec 2030 30 Dec 2015

STIF FUND

33,353.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33,353.51

33,353.51

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Dec 20150.296% 31 Dec 2030 31 Dec 2015

STIF FUND

109,752.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 109,752.27

109,752.27
86199E9B7 Total

0.00 0.000.00 5,067,920.885,067,920.880 Local

0.00 0.00 0.00 5,067,920.88Base
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.005,067,920.880 Local
0.00Base

0.00
0.00

0.00
0.00

5,067,920.88
5,067,920.88

US DOLLAR Total

CASH EQUIVALENTS  Total
5,067,920.880

Base 0.00 0.00 0.00 5,067,920.88

EQUITY
US DOLLAR

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC001055102 AFLAC INC 02 Oct 2015 0.02COMMON STOCK USD.1 07 Oct 2015

400.000 0.0058.140000Local1.000000
58.140000 0.00 6.00Base

6.00
0.00
0.00 23,262.00

23,262.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC00206R102 AT+T INC 02 Oct 2015 0.02COMMON STOCK USD1. 07 Oct 2015

900.000 0.0032.467800Local1.000000
32.467800 0.00 13.50Base

13.50
0.00
0.00 29,234.52

29,234.52

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

900.000 0.0032.977800Local1.000000
32.977800 0.00 13.50Base

13.50
0.00
0.00 29,693.52

29,693.52

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

500.000 0.0033.995000Local1.000000
33.995000 0.00 7.50Base

7.50
0.00
0.00 17,005.00

17,005.00
00206R102 Total

34.50 0.000.00 75,933.042,300.000 Local

0.00 34.50 0.00 75,933.04Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC002824100 ABBOTT LABORATORIES 02 Oct 2015 0.02COMMON STOCK 07 Oct 2015

300.000 0.0040.946700Local1.000000
40.946700 0.00 4.50Base

4.50
0.00
0.00 12,288.51

12,288.51

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015
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NHHY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

300.000 0.0045.116700Local1.000000
45.116700 0.00 4.50Base

4.50
0.00
0.00 13,539.51

13,539.51
002824100 Total

9.00 0.000.00 25,828.02600.000 Local

0.00 9.00 0.00 25,828.02Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC00817Y108 AETNA INC 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

202.000 0.00111.770000Local1.000000
111.770000 0.00 3.03Base

3.03
0.00
0.00 22,580.57

22,580.57

LOOP CAPITAL MARKETS USD/DTC00912X302 AIR LEASE CORP 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

300.000 0.0033.963900Local1.000000
33.963900 0.00 4.50Base

4.50
0.00
0.00 10,193.67

10,193.67

LOOP CAPITAL MARKETS USD/DTC009363102 AIRGAS INC 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

69.000 0.00137.810000Local1.000000
137.810000 0.00 1.04Base

1.04
0.00
0.00 9,509.93

9,509.93

LOOP CAPITAL MARKETS USD/DTC01449J105 ALERE INC 04 Dec 2015 0.02COMMON STOCK USD.001 09 Dec 2015

200.000 0.0040.705000Local1.000000
40.705000 0.00 3.00Base

3.00
0.00
0.00 8,144.00

8,144.00

LOOP CAPITAL MARKETS USD/DTC015271109 ALEXANDRIA REAL ESTATE EQUIT 04 Dec 2015 0.02REIT USD.01 09 Dec 2015

100.000 0.0090.820000Local1.000000
90.820000 0.00 1.50Base

1.50
0.00
0.00 9,083.50

9,083.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC020002101 ALLSTATE CORP 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

400.000 0.0058.851300Local1.000000
58.851300 0.00 6.00Base

6.00
0.00
0.00 23,546.52

23,546.52

LOOP CAPITAL MARKETS USD/DTC023586100 AMERCO 04 Dec 2015 0.02COMMON STOCK USD.25 09 Dec 2015

27.000 0.00406.040000Local1.000000
406.040000 0.00 0.41Base

0.41
0.00
0.00 10,963.49

10,963.49
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RHUMBLINE ADVISERS
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October 1, 2015
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Stl Cur/Loc
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Fail Days
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS USD/DTC025537101 AMERICAN ELECTRIC POWER 04 Dec 2015 0.02COMMON STOCK USD6.5 09 Dec 2015

200.000 0.0055.780000Local1.000000
55.780000 0.00 3.00Base

3.00
0.00
0.00 11,159.00

11,159.00

CHEEVERS & CO. INC. USD/DTC025816109 AMERICAN EXPRESS CO 06 Nov 2015 0.02COMMON STOCK USD.2 12 Nov 2015

300.000 0.0074.390000Local1.000000
74.390000 0.00 4.50Base

4.50
0.00
0.00 22,321.50

22,321.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC026874784 AMERICAN INTERNATIONAL GROUP 02 Oct 2015 0.02COMMON STOCK USD2.5 07 Oct 2015

200.000 0.0056.870000Local1.000000
56.870000 0.00 3.00Base

3.00
0.00
0.00 11,377.00

11,377.00

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

300.000 0.0061.993300Local1.000000
61.993300 0.00 4.50Base

4.50
0.00
0.00 18,602.49

18,602.49
026874784 Total

7.50 0.000.00 29,979.49500.000 Local

0.00 7.50 0.00 29,979.49Base

CHEEVERS & CO. INC. USD/DTC032511107 ANADARKO PETROLEUM CORP 06 Nov 2015 0.02COMMON STOCK USD.1 12 Nov 2015

200.000 0.0068.460000Local1.000000
68.460000 0.00 3.00Base

3.00
0.00
0.00 13,695.00

13,695.00

LOOP CAPITAL MARKETS USD/DTC036752103 ANTHEM INC 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

93.000 0.00132.380000Local1.000000
132.380000 0.00 1.40Base

1.40
0.00
0.00 12,312.74

12,312.74

LOOP CAPITAL MARKETS USD/DTC037411105 APACHE CORP 04 Dec 2015 0.02COMMON STOCK USD.625 09 Dec 2015

200.000 0.0045.110000Local1.000000
45.110000 0.00 3.00Base

3.00
0.00
0.00 9,025.00

9,025.00

CHEEVERS & CO. INC. USD/DTC039483102 ARCHER DANIELS MIDLAND CO 06 Nov 2015 0.02COMMON STOCK 12 Nov 2015

600.000 0.0042.191700Local1.000000
42.191700 0.00 9.00Base

9.00
0.00
0.00 25,324.02

25,324.02
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December 31, 2015

FUND:
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ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS USD/DTC045487105 ASSOCIATED BANC CORP 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

500.000 0.0020.234000Local1.000000
20.234000 0.00 7.50Base

7.50
0.00
0.00 10,124.50

10,124.50

LOOP CAPITAL MARKETS USD/DTC04621X108 ASSURANT INC 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

100.000 0.0086.125000Local1.000000
86.125000 0.00 1.50Base

1.50
0.00
0.00 8,614.00

8,614.00

CHEEVERS & CO. INC. USD/DTC053484101 AVALONBAY COMMUNITIES INC 06 Nov 2015 0.02REIT USD.01 12 Nov 2015

136.000 0.00171.730900Local1.000000
171.730900 0.00 2.04Base

2.04
0.00
0.00 23,357.44

23,357.44

LOOP CAPITAL MARKETS USD/DTC054937107 BB+T CORP 04 Dec 2015 0.02COMMON STOCK USD5. 09 Dec 2015

300.000 0.0038.875000Local1.000000
38.875000 0.00 4.50Base

4.50
0.00
0.00 11,667.00

11,667.00

LOOP CAPITAL MARKETS USD/DTC057224107 BAKER HUGHES INC 04 Dec 2015 0.02COMMON STOCK USD1. 09 Dec 2015

200.000 0.0052.475000Local1.000000
52.475000 0.00 3.00Base

3.00
0.00
0.00 10,498.00

10,498.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC060505104 BANK OF AMERICA CORP 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

1,800.000 0.0015.237200Local1.000000
15.237200 0.00 27.00Base

27.00
0.00
0.00 27,453.96

27,453.96

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

1,900.000 0.0017.838200Local1.000000
17.838200 0.00 28.50Base

28.50
0.00
0.00 33,921.08

33,921.08

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

900.000 0.0017.695000Local1.000000
17.695000 0.00 13.50Base

13.50
0.00
0.00 15,939.00

15,939.00
060505104 Total

69.00 0.000.00 77,314.044,600.000 Local

0.00 69.00 0.00 77,314.04Base
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October 1, 2015
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Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CHEEVERS & CO. INC. USD/DTC064058100 BANK OF NEW YORK MELLON CORP 06 Nov 2015 0.02COMMON STOCK USD.01 12 Nov 2015

400.000 0.0044.061300Local1.000000
44.061300 0.00 6.00Base

6.00
0.00
0.00 17,630.52

17,630.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC084670702 BERKSHIRE HATHAWAY INC CL B 02 Oct 2015 0.02COMMON STOCK USD.003 07 Oct 2015

200.000 0.00128.820000Local1.000000
128.820000 0.00 3.00Base

3.00
0.00
0.00 25,767.00

25,767.00

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

329.000 0.00135.733000Local1.000000
135.733000 0.00 4.94Base

4.94
0.00
0.00 44,661.10

44,661.10

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

147.000 0.00136.148000Local1.000000
136.148000 0.00 2.21Base

2.21
0.00
0.00 20,015.97

20,015.97
084670702 Total

10.15 0.000.00 90,444.07676.000 Local

0.00 10.15 0.00 90,444.07Base

LOOP CAPITAL MARKETS USD/DTC09073M104 BIO TECHNE CORP 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

100.000 0.0091.920000Local1.000000
91.920000 0.00 1.50Base

1.50
0.00
0.00 9,193.50

9,193.50

LOOP CAPITAL MARKETS USD/DTC09247X101 BLACKROCK INC 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

38.000 0.00360.870000Local1.000000
360.870000 0.00 0.57Base

0.57
0.00
0.00 13,713.63

13,713.63

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC09531U102 BLUE BUFFALO PET PRODUCTS IN 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

1,300.000 0.0017.372900Local1.000000
17.372900 0.00 19.50Base

19.50
0.00
0.00 22,604.27

22,604.27

LOOP CAPITAL MARKETS USD/DTC101137107 BOSTON SCIENTIFIC CORP 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

500.000 0.0018.455000Local1.000000
18.455000 0.00 7.50Base

7.50
0.00
0.00 9,235.00

9,235.00
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Exchange Rate
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS USD/DTC111320107 BROADCOM CORP CL A 04 Dec 2015 0.02COMMON STOCK USD.000 09 Dec 2015

200.000 0.0057.515000Local1.000000
57.515000 0.00 3.00Base

3.00
0.00
0.00 11,506.00

11,506.00

LOOP CAPITAL MARKETS USD/DTC117043109 BRUNSWICK CORP 04 Dec 2015 0.02COMMON STOCK USD.75 09 Dec 2015

200.000 0.0051.920000Local1.000000
51.920000 0.00 3.00Base

3.00
0.00
0.00 10,387.00

10,387.00

CHEEVERS & CO. INC. USD/DTC12572Q105 CME GROUP INC 06 Nov 2015 0.02COMMON STOCK USD.01 12 Nov 2015

300.000 0.0096.401700Local1.000000
96.401700 0.00 4.50Base

4.50
0.00
0.00 28,925.01

28,925.01

LOOP CAPITAL MARKETS USD/DTC12650T104 CSRA INC 04 Dec 2015 0.02COMMON STOCK USD.001 09 Dec 2015

6,600.000 0.0029.779700Local1.000000
29.779700 0.00 99.00Base

99.00
0.00
0.00 196,645.02

196,645.02

LOOP CAPITAL MARKETS USD/DTC126650100 CVS HEALTH CORP 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

100.000 0.0095.100000Local1.000000
95.100000 0.00 1.50Base

1.50
0.00
0.00 9,511.50

9,511.50

LOOP CAPITAL MARKETS USD/DTC126804301 CABELA S INC 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

200.000 0.0048.700000Local1.000000
48.700000 0.00 3.00Base

3.00
0.00
0.00 9,743.00

9,743.00

LOOP CAPITAL MARKETS USD/DTC12685J105 CABLE ONE INC 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

22.000 0.00438.000000Local1.000000
438.000000 0.00 0.33Base

0.33
0.00
0.00 9,636.33

9,636.33

LOOP CAPITAL MARKETS USD/DTC127055101 CABOT CORP 04 Dec 2015 0.02COMMON STOCK USD1. 09 Dec 2015

300.000 0.0043.107900Local1.000000
43.107900 0.00 4.50Base

4.50
0.00
0.00 12,936.87

12,936.87

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC14040H105 CAPITAL ONE FINANCIAL CORP 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

300.000 0.0072.171700Local1.000000
72.171700 0.00 4.50Base

4.50
0.00
0.00 21,656.01

21,656.01

LOOP CAPITAL MARKETS USD/DTC142339100 CARLISLE COS INC 04 Dec 2015 0.02COMMON STOCK USD1. 09 Dec 2015

100.000 0.0089.547500Local1.000000
89.547500 0.00 1.50Base

1.50
0.00
0.00 8,956.25

8,956.25

CHEEVERS & CO. INC. USD/DTC166764100 CHEVRON CORP 06 Nov 2015 0.02COMMON STOCK USD.75 12 Nov 2015

400.000 0.0092.352500Local1.000000
92.352500 0.00 6.00Base

6.00
0.00
0.00 36,947.00

36,947.00

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

200.000 0.0088.752500Local1.000000
88.752500 0.00 3.00Base

3.00
0.00
0.00 17,753.50

17,753.50
166764100 Total

9.00 0.000.00 54,700.50600.000 Local

0.00 9.00 0.00 54,700.50Base

CHEEVERS & CO. INC. USD/DTC171232101 CHUBB CORP 06 Nov 2015 0.02COMMON STOCK USD1. 12 Nov 2015

186.000 0.00128.824600Local1.000000
128.824600 0.00 2.79Base

2.79
0.00
0.00 23,964.17

23,964.17

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC17275R102 CISCO SYSTEMS INC 02 Oct 2015 0.02COMMON STOCK USD.001 07 Oct 2015

800.000 0.0025.678100Local1.000000
25.678100 0.00 12.00Base

12.00
0.00
0.00 20,554.48

20,554.48

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

1,000.000 0.0028.486000Local1.000000
28.486000 0.00 15.00Base

15.00
0.00
0.00 28,501.00

28,501.00

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

400.000 0.0027.395000Local1.000000
27.395000 0.00 6.00Base

6.00
0.00
0.00 10,964.00

10,964.00
17275R102 Total

33.00 0.000.00 60,019.482,200.000 Local
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0.00 33.00 0.00 60,019.48Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC172967424 CITIGROUP INC 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

500.000 0.0049.402000Local1.000000
49.402000 0.00 7.50Base

7.50
0.00
0.00 24,708.50

24,708.50

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

600.000 0.0055.670000Local1.000000
55.670000 0.00 9.00Base

9.00
0.00
0.00 33,411.00

33,411.00

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

200.000 0.0054.865000Local1.000000
54.865000 0.00 3.00Base

3.00
0.00
0.00 10,976.00

10,976.00
172967424 Total

19.50 0.000.00 69,095.501,300.000 Local

0.00 19.50 0.00 69,095.50Base

CHEEVERS & CO. INC. USD/DTC189054109 CLOROX COMPANY 06 Nov 2015 0.02COMMON STOCK USD1. 12 Nov 2015

194.000 0.00121.764500Local1.000000
121.764500 0.00 2.91Base

2.91
0.00
0.00 23,625.22

23,625.22

CHEEVERS & CO. INC. USD/DTC198287203 COLUMBIA PROPERTY TRUST INC 06 Nov 2015 0.02REIT USD.01 12 Nov 2015

1,000.000 0.0024.087500Local1.000000
24.087500 0.00 15.00Base

15.00
0.00
0.00 24,102.50

24,102.50

MANDATORY EXCHANGE NON CASH USD/DTC20030N101 COMCAST CORP CLASS A 14 Dec 2015COMMON STOCK USD.01 14 Dec 2015

1,900.000 0.0060.203157Local1.000000
60.203157 0.00 0.00Base

0.00
0.00
0.00 114,386.00

114,386.00

LOOP CAPITAL MARKETS USD/DTC205887102 CONAGRA FOODS INC 04 Dec 2015 0.02COMMON STOCK USD5. 09 Dec 2015

200.000 0.0040.825000Local1.000000
40.825000 0.00 3.00Base

3.00
0.00
0.00 8,168.00

8,168.00

CHEEVERS & CO. INC. USD/DTC20605P101 CONCHO RESOURCES INC 06 Nov 2015 0.02COMMON STOCK USD.001 12 Nov 2015
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ISBI - RHUMBLINE 1000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

457.000 0.00112.933500Local1.000000
112.933500 0.00 6.86Base

6.86
0.00
0.00 51,617.47

51,617.47

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC20825C104 CONOCOPHILLIPS 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

500.000 0.0050.482000Local1.000000
50.482000 0.00 7.50Base

7.50
0.00
0.00 25,248.50

25,248.50

CHEEVERS & CO. INC. USD/DTC209115104 CONSOLIDATED EDISON INC 06 Nov 2015 0.02COMMON STOCK USD.1 12 Nov 2015

400.000 0.0062.060000Local1.000000
62.060000 0.00 6.00Base

6.00
0.00
0.00 24,830.00

24,830.00

CHEEVERS & CO. INC. USD/DTC219350105 CORNING INC 06 Nov 2015 0.02COMMON STOCK USD.5 12 Nov 2015

1,300.000 0.0018.980000Local1.000000
18.980000 0.00 19.50Base

19.50
0.00
0.00 24,693.50

24,693.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC22025Y407 CORRECTIONS CORP OF AMERICA 02 Oct 2015 0.02REIT USD.01 07 Oct 2015

800.000 0.0028.985000Local1.000000
28.985000 0.00 12.00Base

12.00
0.00
0.00 23,200.00

23,200.00

LOOP CAPITAL MARKETS USD/DTC233331107 DTE ENERGY COMPANY 04 Dec 2015 0.02COMMON STOCK 09 Dec 2015

100.000 0.0080.370000Local1.000000
80.370000 0.00 1.50Base

1.50
0.00
0.00 8,038.50

8,038.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC235851102 DANAHER CORP W/D 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

300.000 0.0085.921700Local1.000000
85.921700 0.00 4.50Base

4.50
0.00
0.00 25,781.01

25,781.01

LOOP CAPITAL MARKETS USD/DTC244199105 DEERE + CO 04 Dec 2015 0.02COMMON STOCK USD1. 09 Dec 2015

100.000 0.0079.455000Local1.000000
79.455000 0.00 1.50Base

1.50
0.00
0.00 7,947.00

7,947.00

LOOP CAPITAL MARKETS USD/DTC25179M103 DEVON ENERGY CORP 04 Dec 2015 0.02COMMON STOCK USD.1 09 Dec 2015

200.000 0.0040.305000Local1.000000
40.305000 0.00 3.00Base

3.00
0.00
0.00 8,064.00

8,064.00
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October 1, 2015
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Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS USD/DTC25271C102 DIAMOND OFFSHORE DRILLING 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

400.000 0.0021.830000Local1.000000
21.830000 0.00 6.00Base

6.00
0.00
0.00 8,738.00

8,738.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC25278X109 DIAMONDBACK ENERGY INC 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

300.000 0.0068.205000Local1.000000
68.205000 0.00 4.50Base

4.50
0.00
0.00 20,466.00

20,466.00

LOOP CAPITAL MARKETS USD/DTC253393102 DICK S SPORTING GOODS INC 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

200.000 0.0038.670000Local1.000000
38.670000 0.00 3.00Base

3.00
0.00
0.00 7,737.00

7,737.00

LOOP CAPITAL MARKETS USD/DTC254709108 DISCOVER FINANCIAL SERVICES 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

200.000 0.0056.440000Local1.000000
56.440000 0.00 3.00Base

3.00
0.00
0.00 11,291.00

11,291.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC25746U109 DOMINION RESOURCES INC/VA 02 Oct 2015 0.02COMMON STOCK 07 Oct 2015

300.000 0.0068.666700Local1.000000
68.666700 0.00 4.50Base

4.50
0.00
0.00 20,604.51

20,604.51

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC257559203 DOMTAR CORP 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

600.000 0.0035.795000Local1.000000
35.795000 0.00 9.00Base

9.00
0.00
0.00 21,486.00

21,486.00

CHEEVERS & CO. INC. USD/DTC263534109 DU PONT (E.I.) DE NEMOURS 06 Nov 2015 0.02COMMON STOCK USD.3 12 Nov 2015

400.000 0.0065.700000Local1.000000
65.700000 0.00 6.00Base

6.00
0.00
0.00 26,286.00

26,286.00

CHEEVERS & CO. INC. USD/DTC26441C204 DUKE ENERGY CORP 06 Nov 2015 0.02COMMON STOCK USD.001 12 Nov 2015

200.000 0.0068.300000Local1.000000
68.300000 0.00 3.00Base

3.00
0.00
0.00 13,663.00

13,663.00

CHEEVERS & CO. INC. USD/DTC268648102 EMC CORP/MA 06 Nov 2015 0.02COMMON STOCK USD.01 12 Nov 2015

600.000 0.0026.080000Local1.000000 9.00 0.00 15,657.00
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Stl Cur/Loc

Commissions
Asset ID Security Name/Description
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

26.080000 0.00 9.00Base 0.00 15,657.00

CHEEVERS & CO. INC. USD/DTC26875P101 EOG RESOURCES INC 06 Nov 2015 0.02COMMON STOCK USD.01 12 Nov 2015

200.000 0.0084.510000Local1.000000
84.510000 0.00 3.00Base

3.00
0.00
0.00 16,905.00

16,905.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC268785102 EP ENERGY CORP CL A 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

4,200.000 0.005.680100Local1.000000
5.680100 0.00 63.00Base

63.00
0.00
0.00 23,919.42

23,919.42

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC29265N108 ENERGEN CORP 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

200.000 0.0052.680000Local1.000000
52.680000 0.00 3.00Base

3.00
0.00
0.00 10,539.00

10,539.00

LOOP CAPITAL MARKETS USD/DTC29476L107 EQUITY RESIDENTIAL 04 Dec 2015 0.02REIT USD.01 09 Dec 2015

200.000 0.0079.440000Local1.000000
79.440000 0.00 3.00Base

3.00
0.00
0.00 15,891.00

15,891.00

LOOP CAPITAL MARKETS USD/DTC30040W108 EVERSOURCE ENERGY 04 Dec 2015 0.02COMMON STOCK USD5.0 09 Dec 2015

200.000 0.0050.505000Local1.000000
50.505000 0.00 3.00Base

3.00
0.00
0.00 10,104.00

10,104.00

LOOP CAPITAL MARKETS USD/DTC30161N101 EXELON CORP 04 Dec 2015 0.02COMMON STOCK 09 Dec 2015

400.000 0.0026.956900Local1.000000
26.956900 0.00 6.00Base

6.00
0.00
0.00 10,788.76

10,788.76

MERGER USD/DTC30212P303 EXPEDIA INC 16 Dec 2015COMMON STOCK USD.001 17 Dec 2015

640.150 0.00128.865000Local1.000000
128.865000 0.00 0.00Base

0.00
0.00
0.00 82,492.93

82,492.93

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC30231G102 EXXON MOBIL CORP 02 Oct 2015 0.02COMMON STOCK 07 Oct 2015

500.000 0.0074.932000Local1.000000
74.932000 0.00 7.50Base

7.50
0.00
0.00 37,473.50

37,473.50

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

800.000 0.0083.458800Local1.000000
83.458800 0.00 12.00Base

12.00
0.00
0.00 66,779.04

66,779.04

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

300.000 0.0078.450000Local1.000000
78.450000 0.00 4.50Base

4.50
0.00
0.00 23,539.50

23,539.50
30231G102 Total

24.00 0.000.00 127,792.041,600.000 Local

0.00 24.00 0.00 127,792.04Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC302445101 FLIR SYSTEMS INC 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

800.000 0.0027.870800Local1.000000
27.870800 0.00 12.00Base

12.00
0.00
0.00 22,308.64

22,308.64

LOOP CAPITAL MARKETS USD/DTC31428X106 FEDEX CORP 04 Dec 2015 0.02COMMON STOCK USD.1 09 Dec 2015

80.000 0.00154.978900Local1.000000
154.978900 0.00 1.20Base

1.20
0.00
0.00 12,399.51

12,399.51

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC33812L102 FITBIT INC   A 02 Oct 2015 0.02COMMON STOCK USD.000 07 Oct 2015

700.000 0.0037.408700Local1.000000
37.408700 0.00 10.50Base

10.50
0.00
0.00 26,196.59

26,196.59

CHEEVERS & CO. INC. USD/DTC34354P105 FLOWSERVE CORP 06 Nov 2015 0.02COMMON STOCK USD1.25 12 Nov 2015

500.000 0.0047.198000Local1.000000
47.198000 0.00 7.50Base

7.50
0.00
0.00 23,606.50

23,606.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC345370860 FORD MOTOR CO 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

1,600.000 0.0013.920600Local1.000000
13.920600 0.00 24.00Base

24.00
0.00
0.00 22,296.96

22,296.96

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC35671D857 FREEPORT MCMORAN INC 02 Oct 2015 0.02COMMON STOCK USD.1 07 Oct 2015

4,700.000 0.0010.411200Local1.000000
10.411200 0.00 70.50Base

70.50
0.00
0.00 49,003.14

49,003.14
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS USD/DTC36473H104 GANNETT CO INC 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

700.000 0.0017.497100Local1.000000
17.497100 0.00 10.50Base

10.50
0.00
0.00 12,258.47

12,258.47

CHEEVERS & CO. INC. USD/DTC369550108 GENERAL DYNAMICS CORP 06 Nov 2015 0.02COMMON STOCK USD1. 12 Nov 2015

164.000 0.00145.750000Local1.000000
145.750000 0.00 2.46Base

2.46
0.00
0.00 23,905.46

23,905.46

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC369604103 GENERAL ELECTRIC CO   W/D 02 Oct 2015 0.02COMMON STOCK USD.06 07 Oct 2015

1,100.000 0.0025.287700Local1.000000
25.287700 0.00 16.50Base

16.50
0.00
0.00 27,832.97

27,832.97

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

2,000.000 0.0029.625000Local1.000000
29.625000 0.00 30.00Base

30.00
0.00
0.00 59,280.00

59,280.00
369604103 Total

46.50 0.000.00 87,112.973,100.000 Local

0.00 46.50 0.00 87,112.97Base

CHEEVERS & CO. INC. USD/DTC37045V100 GENERAL MOTORS CO 06 Nov 2015 0.02COMMON STOCK USD.01 12 Nov 2015

600.000 0.0035.500000Local1.000000
35.500000 0.00 9.00Base

9.00
0.00
0.00 21,309.00

21,309.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC371901109 GENTEX CORP 02 Oct 2015 0.02COMMON STOCK USD.06 07 Oct 2015

1,400.000 0.0015.546100Local1.000000
15.546100 0.00 21.00Base

21.00
0.00
0.00 21,785.54

21,785.54

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC38141G104 GOLDMAN SACHS GROUP INC 02 Oct 2015 0.01COMMON STOCK USD.01 07 Oct 2015

73.000 0.00175.010000Local1.000000
175.010000 0.00 1.09Base

1.09
0.00
0.00 12,776.82

12,776.82

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

81.000 0.00197.350000Local1.000000
197.350000 0.00 1.22Base

1.22
0.00
0.00 15,986.57

15,986.57
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38141G104 Total

2.31 0.000.00 28,763.39154.000 Local

0.00 2.31 0.00 28,763.39Base

LOOP CAPITAL MARKETS USD/DTC40434L105 HP INC 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

800.000 0.0012.315000Local1.000000
12.315000 0.00 12.00Base

12.00
0.00
0.00 9,864.00

9,864.00

CHEEVERS & CO. INC. USD/DTC406216101 HALLIBURTON CO 06 Nov 2015 0.02COMMON STOCK USD2.5 12 Nov 2015

300.000 0.0039.018300Local1.000000
39.018300 0.00 4.50Base

4.50
0.00
0.00 11,709.99

11,709.99

LOOP CAPITAL MARKETS USD/DTC410867105 HANOVER INSURANCE GROUP INC/ 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

100.000 0.0084.795000Local1.000000
84.795000 0.00 1.50Base

1.50
0.00
0.00 8,481.00

8,481.00

LOOP CAPITAL MARKETS USD/DTC413875105 HARRIS CORP 04 Dec 2015 0.02COMMON STOCK USD1. 09 Dec 2015

100.000 0.0084.825000Local1.000000
84.825000 0.00 1.50Base

1.50
0.00
0.00 8,484.00

8,484.00

LOOP CAPITAL MARKETS USD/DTC416515104 HARTFORD FINANCIAL SVCS GRP 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

200.000 0.0046.770000Local1.000000
46.770000 0.00 3.00Base

3.00
0.00
0.00 9,357.00

9,357.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC419870100 HAWAIIAN ELECTRIC INDS 02 Oct 2015 0.02COMMON STOCK 07 Oct 2015

800.000 0.0028.363800Local1.000000
28.363800 0.00 12.00Base

12.00
0.00
0.00 22,703.04

22,703.04

LOOP CAPITAL MARKETS USD/DTC42824C109 HEWLETT PACKARD ENTERPRIS 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

800.000 0.0015.045000Local1.000000
15.045000 0.00 12.00Base

12.00
0.00
0.00 12,048.00

12,048.00

CHEEVERS & CO. INC. USD/DTC44267D107 HOWARD HUGHES CORP/THE 06 Nov 2015 0.02COMMON STOCK 12 Nov 2015

194.000 0.00125.477400Local1.000000 2.91 0.00 24,345.53
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125.477400 0.00 2.91Base 0.00 24,345.53

LOOP CAPITAL MARKETS USD/DTC443510201 HUBBELL INC  CL B 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

100.000 0.0097.930000Local1.000000
97.930000 0.00 1.50Base

1.50
0.00
0.00 9,794.50

9,794.50

MANDATORY EXCHANGE NON CASH USD/DTC443510607 HUBBELL INC 24 Dec 2015COMMON STOCK USD.01 24 Dec 2015

2,461.000 0.00106.281828Local1.000000
106.281828 0.00 0.00Base

0.00
0.00
0.00 261,559.58

261,559.58

LOOP CAPITAL MARKETS USD/DTC451734107 IHS INC CLASS A 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

69.000 0.00121.860000Local1.000000
121.860000 0.00 1.04Base

1.04
0.00
0.00 8,409.38

8,409.38

LOOP CAPITAL MARKETS USD/DTC457187102 INGREDION INC 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

100.000 0.0097.485000Local1.000000
97.485000 0.00 1.50Base

1.50
0.00
0.00 9,750.00

9,750.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC458140100 INTEL CORP 02 Oct 2015 0.02COMMON STOCK USD.001 07 Oct 2015

800.000 0.0030.198800Local1.000000
30.198800 0.00 12.00Base

12.00
0.00
0.00 24,171.04

24,171.04

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

800.000 0.0033.750000Local1.000000
33.750000 0.00 12.00Base

12.00
0.00
0.00 27,012.00

27,012.00

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

400.000 0.0034.845000Local1.000000
34.845000 0.00 6.00Base

6.00
0.00
0.00 13,944.00

13,944.00
458140100 Total

30.00 0.000.00 65,127.042,000.000 Local

0.00 30.00 0.00 65,127.04Base

LOOP CAPITAL MARKETS USD/DTC45866F104 INTERCONTINENTAL EXCHANGE IN 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

32.000 0.00265.040000Local1.000000 0.48 0.00 8,481.76
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265.040000 0.00 0.48Base 0.00 8,481.76

CHEEVERS & CO. INC. USD/DTC459200101 INTL BUSINESS MACHINES CORP 06 Nov 2015 0.02COMMON STOCK USD.2 12 Nov 2015

144.000 0.00137.933100Local1.000000
137.933100 0.00 2.16Base

2.16
0.00
0.00 19,864.53

19,864.53

LOOP CAPITAL MARKETS USD/DTC460146103 INTERNATIONAL PAPER CO 04 Dec 2015 0.02COMMON STOCK USD1.0 09 Dec 2015

200.000 0.0039.985000Local1.000000
39.985000 0.00 3.00Base

3.00
0.00
0.00 8,000.00

8,000.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC46625H100 JPMORGAN CHASE + CO 02 Oct 2015 0.02COMMON STOCK USD1.0 07 Oct 2015

200.000 0.0060.220000Local1.000000
60.220000 0.00 3.00Base

3.00
0.00
0.00 12,047.00

12,047.00

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

700.000 0.0068.140000Local1.000000
68.140000 0.00 10.50Base

10.50
0.00
0.00 47,708.50

47,708.50

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

300.000 0.0067.805000Local1.000000
67.805000 0.00 4.50Base

4.50
0.00
0.00 20,346.00

20,346.00
46625H100 Total

18.00 0.000.00 80,101.501,200.000 Local

0.00 18.00 0.00 80,101.50Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC478160104 JOHNSON + JOHNSON 02 Oct 2015 0.02COMMON STOCK USD1. 07 Oct 2015

300.000 0.0093.123300Local1.000000
93.123300 0.00 4.50Base

4.50
0.00
0.00 27,941.49

27,941.49

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

486.000 0.00101.113500Local1.000000
101.113500 0.00 7.29Base

7.29
0.00
0.00 49,148.45

49,148.45

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

204.000 0.00102.697500Local1.000000 3.06 0.00 20,953.35
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Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

102.697500 0.00 3.06Base 0.00 20,953.35
478160104 Total

14.85 0.000.00 98,043.29990.000 Local

0.00 14.85 0.00 98,043.29Base

LOOP CAPITAL MARKETS USD/DTC478366107 JOHNSON CONTROLS INC 04 Dec 2015 0.02COMMON STOCK USD.013 09 Dec 2015

300.000 0.0042.980000Local1.000000
42.980000 0.00 4.50Base

4.50
0.00
0.00 12,898.50

12,898.50

LOOP CAPITAL MARKETS USD/DTC48242W106 KBR INC 04 Dec 2015 0.02COMMON STOCK USD.001 09 Dec 2015

500.000 0.0019.452000Local1.000000
19.452000 0.00 7.50Base

7.50
0.00
0.00 9,733.50

9,733.50

LOOP CAPITAL MARKETS USD/DTC485170302 KANSAS CITY SOUTHERN 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

100.000 0.0081.720000Local1.000000
81.720000 0.00 1.50Base

1.50
0.00
0.00 8,173.50

8,173.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC49456B101 KINDER MORGAN INC W/I 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

800.000 0.0029.341300Local1.000000
29.341300 0.00 12.00Base

12.00
0.00
0.00 23,485.04

23,485.04

LOOP CAPITAL MARKETS USD/DTC497266106 KIRBY CORP 04 Dec 2015 0.02COMMON STOCK USD.1 09 Dec 2015

200.000 0.0061.270000Local1.000000
61.270000 0.00 3.00Base

3.00
0.00
0.00 12,257.00

12,257.00

LOOP CAPITAL MARKETS USD/DTC512807108 LAM RESEARCH CORP 04 Dec 2015 0.02COMMON STOCK USD.001 09 Dec 2015

200.000 0.0077.905000Local1.000000
77.905000 0.00 3.00Base

3.00
0.00
0.00 15,584.00

15,584.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC516806106 LAREDO PETROLEUM INC 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

2,200.000 0.0010.847000Local1.000000
10.847000 0.00 33.00Base

33.00
0.00
0.00 23,896.40

23,896.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC524901105 LEGG MASON INC 02 Oct 2015 0.02COMMON STOCK USD.1 07 Oct 2015
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500.000 0.0041.332000Local1.000000
41.332000 0.00 7.50Base

7.50
0.00
0.00 20,673.50

20,673.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC530307305 LIBERTY BROADBAND C 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

400.000 0.0053.403500Local1.000000
53.403500 0.00 6.00Base

6.00
0.00
0.00 21,367.40

21,367.40

LOOP CAPITAL MARKETS USD/DTC534187109 LINCOLN NATIONAL CORP 04 Dec 2015 0.02COMMON STOCK 09 Dec 2015

200.000 0.0055.770000Local1.000000
55.770000 0.00 3.00Base

3.00
0.00
0.00 11,157.00

11,157.00

MERGER USD/DTC55261F104 M + T BANK CORP 30 Oct 2015 10COMMON STOCK USD.5 09 Nov 2015

1,879.079 0.00127.223522Local1.000000
127.223522 0.00 0.00Base

0.00
0.00
0.00 239,063.05

239,063.05

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC554382101 MACERICH CO/THE 02 Oct 2015 0.02REIT USD.01 07 Oct 2015

300.000 0.0075.886700Local1.000000
75.886700 0.00 4.50Base

4.50
0.00
0.00 22,770.51

22,770.51

LOOP CAPITAL MARKETS USD/DTC56585A102 MARATHON PETROLEUM CORP 04 Dec 2015 0.02COMMON STOCK 09 Dec 2015

200.000 0.0055.920000Local1.000000
55.920000 0.00 3.00Base

3.00
0.00
0.00 11,187.00

11,187.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC58933Y105 MERCK + CO. INC. 02 Oct 2015 0.02COMMON STOCK USD.5 07 Oct 2015

400.000 0.0049.250000Local1.000000
49.250000 0.00 6.00Base

6.00
0.00
0.00 19,706.00

19,706.00

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

500.000 0.0054.420000Local1.000000
54.420000 0.00 7.50Base

7.50
0.00
0.00 27,217.50

27,217.50

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

200.000 0.0053.240000Local1.000000
53.240000 0.00 3.00Base

3.00
0.00
0.00 10,651.00

10,651.00
58933Y105 Total
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16.50 0.000.00 57,574.501,100.000 Local

0.00 16.50 0.00 57,574.50Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC589400100 MERCURY GENERAL CORP 02 Oct 2015 0.02COMMON STOCK 07 Oct 2015

400.000 0.0049.320000Local1.000000
49.320000 0.00 6.00Base

6.00
0.00
0.00 19,734.00

19,734.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC59156R108 METLIFE INC 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

500.000 0.0046.626000Local1.000000
46.626000 0.00 7.50Base

7.50
0.00
0.00 23,320.50

23,320.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC594918104 MICROSOFT CORP 02 Oct 2015 0.02COMMON STOCK USD.000 07 Oct 2015

600.000 0.0045.025800Local1.000000
45.025800 0.00 9.00Base

9.00
0.00
0.00 27,024.48

27,024.48

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

600.000 0.0054.630000Local1.000000
54.630000 0.00 9.00Base

9.00
0.00
0.00 32,787.00

32,787.00

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

300.000 0.0055.620000Local1.000000
55.620000 0.00 4.50Base

4.50
0.00
0.00 16,690.50

16,690.50
594918104 Total

22.50 0.000.00 76,501.981,500.000 Local

0.00 22.50 0.00 76,501.98Base

LOOP CAPITAL MARKETS USD/DTC59522J103 MID AMERICA APARTMENT COMM 04 Dec 2015 0.02REIT USD.01 09 Dec 2015

100.000 0.0088.850000Local1.000000
88.850000 0.00 1.50Base

1.50
0.00
0.00 8,886.50

8,886.50

LOOP CAPITAL MARKETS USD/DTC60871R209 MOLSON COORS BREWING CO  B 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

100.000 0.0094.950000Local1.000000
94.950000 0.00 1.50Base

1.50
0.00
0.00 9,496.50

9,496.50
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CHEEVERS & CO. INC. USD/DTC609207105 MONDELEZ INTERNATIONAL INC A 06 Nov 2015 0.02COMMON STOCK 12 Nov 2015

500.000 0.0044.557000Local1.000000
44.557000 0.00 7.50Base

7.50
0.00
0.00 22,286.00

22,286.00

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

200.000 0.0044.430000Local1.000000
44.430000 0.00 3.00Base

3.00
0.00
0.00 8,889.00

8,889.00
609207105 Total

10.50 0.000.00 31,175.00700.000 Local

0.00 10.50 0.00 31,175.00Base

CHEEVERS & CO. INC. USD/DTC617446448 MORGAN STANLEY 06 Nov 2015 0.02COMMON STOCK USD.01 12 Nov 2015

600.000 0.0035.315800Local1.000000
35.315800 0.00 9.00Base

9.00
0.00
0.00 21,198.48

21,198.48

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC65339F101 NEXTERA ENERGY INC 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

200.000 0.0097.820000Local1.000000
97.820000 0.00 3.00Base

3.00
0.00
0.00 19,567.00

19,567.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC655844108 NORFOLK SOUTHERN CORP 02 Oct 2015 0.02COMMON STOCK USD1. 07 Oct 2015

300.000 0.0078.320000Local1.000000
78.320000 0.00 4.50Base

4.50
0.00
0.00 23,500.50

23,500.50

LOOP CAPITAL MARKETS USD/DTC666807102 NORTHROP GRUMMAN CORP 04 Dec 2015 0.02COMMON STOCK USD1. 09 Dec 2015

60.000 0.00187.470000Local1.000000
187.470000 0.00 0.90Base

0.90
0.00
0.00 11,249.10

11,249.10

REVERSE SPLIT NON CASH USD/DTC66704R803 NORTHSTAR REALTY FINANCE 02 Nov 2015REIT USD.01

8,650.000 0.0033.521920Local1.000000
33.521920 0.00 0.00Base

0.00
0.00
0.00 289,964.61

289,964.61

REVERSE SPLIT NON CASH USD/DTC02 Nov 2015 CANCEL

-8,650.000 0.0033.521920Local1.000000
33.521920 0.00 0.00Base

0.00
0.00
0.00 -289,964.61

-289,964.61
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REVERSE SPLIT NON CASH USD/DTC02 Nov 2015 05 Nov 2015

8,650.000 0.0033.521920Local1.000000
33.521920 0.00 0.00Base

0.00
0.00
0.00 289,964.61

289,964.61
66704R803 Total

0.00 0.000.00 289,964.618,650.000 Local

0.00 0.00 0.00 289,964.61Base

AUTREPAT-DISTRIBUTION USD/DTC66706L101 NORTHSTAR REALTY EUROPE CORP 02 Nov 2015REIT USD.01 05 Nov 2015

2,883.333 0.0011.550001Local1.000000
11.550001 0.00 0.00Base

0.00
0.00
0.00 33,302.50

33,302.50

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

1,500.000 0.0012.226300Local1.000000
12.226300 0.00 22.50Base

22.50
0.00
0.00 18,361.95

18,361.95
66706L101 Total

22.50 0.000.00 51,664.454,383.333 Local

0.00 22.50 0.00 51,664.45Base

LOOP CAPITAL MARKETS USD/DTC67066G104 NVIDIA CORP 04 Dec 2015 0.02COMMON STOCK USD.001 09 Dec 2015

300.000 0.0033.418300Local1.000000
33.418300 0.00 4.50Base

4.50
0.00
0.00 10,029.99

10,029.99

CHEEVERS & CO. INC. USD/DTC674599105 OCCIDENTAL PETROLEUM CORP 06 Nov 2015 0.02COMMON STOCK USD.2 12 Nov 2015

300.000 0.0074.746700Local1.000000
74.746700 0.00 4.50Base

4.50
0.00
0.00 22,428.51

22,428.51

CHEEVERS & CO. INC. USD/DTC68389X105 ORACLE CORP 06 Nov 2015 0.02COMMON STOCK USD.01 12 Nov 2015

400.000 0.0040.313800Local1.000000
40.313800 0.00 6.00Base

6.00
0.00
0.00 16,131.52

16,131.52

LOOP CAPITAL MARKETS USD/DTC69007J106 OUTFRONT MEDIA INC 04 Dec 2015 0.02REIT USD.01 09 Dec 2015

400.000 0.0022.727500Local1.000000
22.727500 0.00 6.00Base

6.00
0.00
0.00 9,097.00

9,097.00
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC690768403 OWENS ILLINOIS INC 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

500.000 0.0021.195000Local1.000000
21.195000 0.00 7.50Base

7.50
0.00
0.00 10,605.00

10,605.00

CHEEVERS & CO. INC. USD/DTC69318G106 PBF ENERGY INC CLASS A 06 Nov 2015 0.02COMMON STOCK USD.001 12 Nov 2015

400.000 0.0035.227500Local1.000000
35.227500 0.00 6.00Base

6.00
0.00
0.00 14,097.00

14,097.00

LOOP CAPITAL MARKETS USD/DTC69331C108 P G + E CORP 04 Dec 2015 0.02COMMON STOCK 09 Dec 2015

200.000 0.0052.905000Local1.000000
52.905000 0.00 3.00Base

3.00
0.00
0.00 10,584.00

10,584.00

CHEEVERS & CO. INC. USD/DTC693475105 PNC FINANCIAL SERVICES GROUP 06 Nov 2015 0.02COMMON STOCK USD5. 12 Nov 2015

200.000 0.0094.935000Local1.000000
94.935000 0.00 3.00Base

3.00
0.00
0.00 18,990.00

18,990.00

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

100.000 0.0096.640000Local1.000000
96.640000 0.00 1.50Base

1.50
0.00
0.00 9,665.50

9,665.50
693475105 Total

4.50 0.000.00 28,655.50300.000 Local

0.00 4.50 0.00 28,655.50Base

LOOP CAPITAL MARKETS USD/DTC69351T106 PPL CORP 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

300.000 0.0033.755000Local1.000000
33.755000 0.00 4.50Base

4.50
0.00
0.00 10,131.00

10,131.00

LOOP CAPITAL MARKETS USD/DTC693656100 PVH CORP 04 Dec 2015 0.02COMMON STOCK USD1. 09 Dec 2015

100.000 0.0080.810000Local1.000000
80.810000 0.00 1.50Base

1.50
0.00
0.00 8,082.50

8,082.50

CHEEVERS & CO. INC. USD/DTC695263103 PACWEST BANCORP 06 Nov 2015 0.02COMMON STOCK 12 Nov 2015

500.000 0.0047.088000Local1.000000
47.088000 0.00 7.50Base

7.50
0.00
0.00 23,551.50

23,551.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC703395103 PATTERSON COS INC 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

500.000 0.0043.564000Local1.000000
43.564000 0.00 7.50Base

7.50
0.00
0.00 21,789.50

21,789.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC717081103 PFIZER INC 02 Oct 2015 0.02COMMON STOCK USD.05 07 Oct 2015

1,100.000 0.0032.715900Local1.000000
32.715900 0.00 16.50Base

16.50
0.00
0.00 36,003.99

36,003.99

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

1,100.000 0.0033.744500Local1.000000
33.744500 0.00 16.50Base

16.50
0.00
0.00 37,135.45

37,135.45

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

500.000 0.0032.775000Local1.000000
32.775000 0.00 7.50Base

7.50
0.00
0.00 16,395.00

16,395.00
717081103 Total

40.50 0.000.00 89,534.442,700.000 Local

0.00 40.50 0.00 89,534.44Base

CHEEVERS & CO. INC. USD/DTC718172109 PHILIP MORRIS INTERNATIONAL 06 Nov 2015 0.02COMMON STOCK 12 Nov 2015

300.000 0.0085.490000Local1.000000
85.490000 0.00 4.50Base

4.50
0.00
0.00 25,651.50

25,651.50

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

100.000 0.0089.640000Local1.000000
89.640000 0.00 1.50Base

1.50
0.00
0.00 8,965.50

8,965.50
718172109 Total

6.00 0.000.00 34,617.00400.000 Local

0.00 6.00 0.00 34,617.00Base

CHEEVERS & CO. INC. USD/DTC718546104 PHILLIPS 66 06 Nov 2015 0.02COMMON STOCK 12 Nov 2015

200.000 0.0092.485000Local1.000000
92.485000 0.00 3.00Base

3.00
0.00
0.00 18,500.00

18,500.00
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LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

100.000 0.0090.095000Local1.000000
90.095000 0.00 1.50Base

1.50
0.00
0.00 9,011.00

9,011.00
718546104 Total

4.50 0.000.00 27,511.00300.000 Local

0.00 4.50 0.00 27,511.00Base

LOOP CAPITAL MARKETS USD/DTC72147K108 PILGRIM S PRIDE CORP 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

400.000 0.0022.040000Local1.000000
22.040000 0.00 6.00Base

6.00
0.00
0.00 8,822.00

8,822.00

LOOP CAPITAL MARKETS USD/DTC723787107 PIONEER NATURAL RESOURCES CO 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

66.000 0.00143.350000Local1.000000
143.350000 0.00 0.99Base

0.99
0.00
0.00 9,462.09

9,462.09

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC733174700 POPULAR INC 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

700.000 0.0029.552900Local1.000000
29.552900 0.00 10.50Base

10.50
0.00
0.00 20,697.53

20,697.53

LOOP CAPITAL MARKETS USD/DTC740189105 PRECISION CASTPARTS CORP 04 Dec 2015 0.02COMMON STOCK 09 Dec 2015

49.000 0.00231.880000Local1.000000
231.880000 0.00 0.74Base

0.74
0.00
0.00 11,362.86

11,362.86

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC742718109 PROCTER + GAMBLE CO/THE 02 Oct 2015 0.02COMMON STOCK 07 Oct 2015

300.000 0.0071.941700Local1.000000
71.941700 0.00 4.50Base

4.50
0.00
0.00 21,587.01

21,587.01

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

500.000 0.0075.185000Local1.000000
75.185000 0.00 7.50Base

7.50
0.00
0.00 37,600.00

37,600.00

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

300.000 0.0077.645000Local1.000000
77.645000 0.00 4.50Base

4.50
0.00
0.00 23,298.00

23,298.00
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742718109 Total

16.50 0.000.00 82,485.011,100.000 Local

0.00 16.50 0.00 82,485.01Base

LOOP CAPITAL MARKETS USD/DTC743315103 PROGRESSIVE CORP 04 Dec 2015 0.02COMMON STOCK USD1. 09 Dec 2015

300.000 0.0031.305000Local1.000000
31.305000 0.00 4.50Base

4.50
0.00
0.00 9,396.00

9,396.00

LOOP CAPITAL MARKETS USD/DTC74340W103 PROLOGIS INC 04 Dec 2015 0.02REIT USD.01 09 Dec 2015

200.000 0.0042.410000Local1.000000
42.410000 0.00 3.00Base

3.00
0.00
0.00 8,485.00

8,485.00

CHEEVERS & CO. INC. USD/DTC744320102 PRUDENTIAL FINANCIAL INC 06 Nov 2015 0.02COMMON STOCK USD.01 12 Nov 2015

300.000 0.0087.513300Local1.000000
87.513300 0.00 4.50Base

4.50
0.00
0.00 26,258.49

26,258.49

LOOP CAPITAL MARKETS USD/DTC74460D109 PUBLIC STORAGE 04 Dec 2015 0.02REIT USD.1 09 Dec 2015

46.000 0.00241.430000Local1.000000
241.430000 0.00 0.69Base

0.69
0.00
0.00 11,106.47

11,106.47

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC747525103 QUALCOMM INC 02 Oct 2015 0.02COMMON STOCK USD.000 07 Oct 2015

300.000 0.0054.503300Local1.000000
54.503300 0.00 4.50Base

4.50
0.00
0.00 16,355.49

16,355.49

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

500.000 0.0053.122000Local1.000000
53.122000 0.00 7.50Base

7.50
0.00
0.00 26,568.50

26,568.50
747525103 Total

12.00 0.000.00 42,923.99800.000 Local

0.00 12.00 0.00 42,923.99Base

SPINOFF USD/DTC74967R106 RMR GROUP INC/THE   A 15 Dec 2015COMMON STOCK

123.210 0.0013.000000Local1.000000
13.000000 0.00 0.00Base

0.00
0.00
0.00 1,601.73

1,601.73
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October 1, 2015

Price Interest
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

SPINOFF USD/DTC15 Dec 2015 CANCEL

-123.210 0.0013.000000Local1.000000
13.000000 0.00 0.00Base

0.00
0.00
0.00 -1,601.73

-1,601.73

SPINOFF USD/DTC15 Dec 2015

117.030 0.0013.000000Local1.000000
13.000000 0.00 0.00Base

0.00
0.00
0.00 1,521.39

1,521.39

SPINOFF USD/DTC15 Dec 2015 CANCEL

-117.030 0.0013.000000Local1.000000
13.000000 0.00 0.00Base

0.00
0.00
0.00 -1,521.39

-1,521.39

AUTREPAT-DISTRIBUTION USD/DTC15 Dec 2015 18 Dec 2015

123.210 0.0013.000000Local1.000000
13.000000 0.00 0.00Base

0.00
0.00
0.00 1,601.73

1,601.73

AUTREPAT-DISTRIBUTION USD/DTC15 Dec 2015 18 Dec 2015

117.030 0.0013.000000Local1.000000
13.000000 0.00 0.00Base

0.00
0.00
0.00 1,521.39

1,521.39
74967R106 Total

0.00 0.000.00 3,123.12240.240 Local

0.00 0.00 0.00 3,123.12Base

CHEEVERS & CO. INC. USD/DTC755111507 RAYTHEON COMPANY 06 Nov 2015 0.02COMMON STOCK USD.01 12 Nov 2015

108.000 0.00117.181500Local1.000000
117.181500 0.00 1.62Base

1.62
0.00
0.00 12,657.22

12,657.22

CHEEVERS & CO. INC. USD/DTC756109104 REALTY INCOME CORP 06 Nov 2015 0.02REIT USD1. 12 Nov 2015

900.000 0.0047.267800Local1.000000
47.267800 0.00 13.50Base

13.50
0.00
0.00 42,554.52

42,554.52

LOOP CAPITAL MARKETS USD/DTC759351604 REINSURANCE GROUP OF AMERICA 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

100.000 0.0092.390000Local1.000000
92.390000 0.00 1.50Base

1.50
0.00
0.00 9,240.50

9,240.50
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MERGER USD/DTC780087102 ROYAL BANK OF CANADA 02 Nov 2015COMMON STOCK

522.600 0.0056.889954Local1.000000
56.889954 0.00 0.00Base

0.00
0.00
0.00 29,730.69

29,730.69

MERGER USD/DTC02 Nov 2015 CANCEL

-522.600 0.0056.889954Local1.000000
56.889954 0.00 0.00Base

0.00
0.00
0.00 -29,730.69

-29,730.69
780087102 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC806857108 SCHLUMBERGER LTD 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

200.000 0.0069.690000Local1.000000
69.690000 0.00 3.00Base

3.00
0.00
0.00 13,941.00

13,941.00

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

200.000 0.0078.260000Local1.000000
78.260000 0.00 3.00Base

3.00
0.00
0.00 15,655.00

15,655.00
806857108 Total

6.00 0.000.00 29,596.00400.000 Local

0.00 6.00 0.00 29,596.00Base

CHEEVERS & CO. INC. USD/DTC816851109 SEMPRA ENERGY 06 Nov 2015 0.02COMMON STOCK 12 Nov 2015

232.000 0.00100.604300Local1.000000
100.604300 0.00 3.48Base

3.48
0.00
0.00 23,343.68

23,343.68

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC82669G104 SIGNATURE BANK 02 Oct 2015 0.01COMMON STOCK USD.01 07 Oct 2015

159.000 0.00135.320000Local1.000000
135.320000 0.00 2.38Base

2.38
0.00
0.00 21,518.26

21,518.26

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC842587107 SOUTHERN CO/THE 02 Oct 2015 0.02COMMON STOCK USD5. 07 Oct 2015

500.000 0.0044.244000Local1.000000
44.244000 0.00 7.50Base

7.50
0.00
0.00 22,129.50

22,129.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC848574109 SPIRIT AEROSYSTEMS HOLD CL A 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

500.000 0.0049.148000Local1.000000
49.148000 0.00 7.50Base

7.50
0.00
0.00 24,581.50

24,581.50

LOOP CAPITAL MARKETS USD/DTC854502101 STANLEY BLACK + DECKER INC 04 Dec 2015 0.02COMMON STOCK USD2.5 09 Dec 2015

102.000 0.00109.785300Local1.000000
109.785300 0.00 1.53Base

1.53
0.00
0.00 11,199.63

11,199.63

CHEEVERS & CO. INC. USD/DTC857477103 STATE STREET CORP 06 Nov 2015 0.02COMMON STOCK USD1. 12 Nov 2015

200.000 0.0073.250000Local1.000000
73.250000 0.00 3.00Base

3.00
0.00
0.00 14,653.00

14,653.00

LOOP CAPITAL MARKETS USD/DTC863667101 STRYKER CORP 04 Dec 2015 0.02COMMON STOCK USD.1 09 Dec 2015

100.000 0.0094.105000Local1.000000
94.105000 0.00 1.50Base

1.50
0.00
0.00 9,412.00

9,412.00

LOOP CAPITAL MARKETS USD/DTC867914103 SUNTRUST BANKS INC 04 Dec 2015 0.02COMMON STOCK USD1. 09 Dec 2015

300.000 0.0044.165000Local1.000000
44.165000 0.00 4.50Base

4.50
0.00
0.00 13,254.00

13,254.00

LOOP CAPITAL MARKETS USD/DTC87165B103 SYNCHRONY FINANCIAL 04 Dec 2015 0.02COMMON STOCK USD.001 09 Dec 2015

33,800.000 0.0031.978900Local1.000000
31.978900 0.00 507.00Base

507.00
0.00
0.00 1,081,393.82

1,081,393.82

CHEEVERS & CO. INC. USD/DTC87612E106 TARGET CORP 06 Nov 2015 0.02COMMON STOCK USD.083 12 Nov 2015

200.000 0.0076.785000Local1.000000
76.785000 0.00 3.00Base

3.00
0.00
0.00 15,360.00

15,360.00

LOOP CAPITAL MARKETS USD/DTC88076W103 TERADATA CORP 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

300.000 0.0029.830000Local1.000000
29.830000 0.00 4.50Base

4.50
0.00
0.00 8,953.50

8,953.50

CHEEVERS & CO. INC. USD/DTC883556102 THERMO FISHER SCIENTIFIC INC 06 Nov 2015 0.02COMMON STOCK USD1. 12 Nov 2015

94.000 0.00133.690000Local1.000000 1.41 0.00 12,568.27
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133.690000 0.00 1.41Base 0.00 12,568.27

LOOP CAPITAL MARKETS USD/DTC884903105 THOMSON REUTERS CORP 04 Dec 2015 0.02COMMON STOCK 09 Dec 2015

200.000 0.0040.412500Local1.000000
40.412500 0.00 3.00Base

3.00
0.00
0.00 8,085.50

8,085.50

LOOP CAPITAL MARKETS USD/DTC887317303 TIME WARNER INC 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

200.000 0.0070.062500Local1.000000
70.062500 0.00 3.00Base

3.00
0.00
0.00 14,015.50

14,015.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC89400J107 TRANSUNION 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

900.000 0.0024.582800Local1.000000
24.582800 0.00 13.50Base

13.50
0.00
0.00 22,138.02

22,138.02

CHEEVERS & CO. INC. USD/DTC89417E109 TRAVELERS COS INC/THE 06 Nov 2015 0.02COMMON STOCK 12 Nov 2015

120.000 0.00112.805000Local1.000000
112.805000 0.00 1.80Base

1.80
0.00
0.00 13,538.40

13,538.40

LOOP CAPITAL MARKETS USD/DTC902494103 TYSON FOODS INC CL A 04 Dec 2015 0.02COMMON STOCK USD.1 09 Dec 2015

200.000 0.0051.775000Local1.000000
51.775000 0.00 3.00Base

3.00
0.00
0.00 10,358.00

10,358.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC902973304 US BANCORP 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

500.000 0.0040.272000Local1.000000
40.272000 0.00 7.50Base

7.50
0.00
0.00 20,143.50

20,143.50

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

200.000 0.0044.190000Local1.000000
44.190000 0.00 3.00Base

3.00
0.00
0.00 8,841.00

8,841.00
902973304 Total

10.50 0.000.00 28,984.50700.000 Local

0.00 10.50 0.00 28,984.50Base

LOOP CAPITAL MARKETS USD/DTC91913Y100 VALERO ENERGY CORP 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015
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200.000 0.0071.270000Local1.000000
71.270000 0.00 3.00Base

3.00
0.00
0.00 14,257.00

14,257.00

CHEEVERS & CO. INC. USD/DTC920253101 VALMONT INDUSTRIES 06 Nov 2015 0.02COMMON STOCK USD1. 12 Nov 2015

213.000 0.00113.335300Local1.000000
113.335300 0.00 3.20Base

3.20
0.00
0.00 24,143.62

24,143.62

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC928377100 VISTA OUTDOOR INC 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

500.000 0.0043.169000Local1.000000
43.169000 0.00 7.50Base

7.50
0.00
0.00 21,592.00

21,592.00

LOOP CAPITAL MARKETS USD/DTC929042109 VORNADO REALTY TRUST 04 Dec 2015 0.02REIT USD.04 09 Dec 2015

100.000 0.0097.480000Local1.000000
97.480000 0.00 1.50Base

1.50
0.00
0.00 9,749.50

9,749.50

CHEEVERS & CO. INC. USD/DTC929160109 VULCAN MATERIALS CO 06 Nov 2015 0.02COMMON STOCK USD1. 12 Nov 2015

237.000 0.00101.531600Local1.000000
101.531600 0.00 3.56Base

3.56
0.00
0.00 24,066.55

24,066.55

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC931142103 WAL MART STORES INC 02 Oct 2015 0.02COMMON STOCK USD.1 07 Oct 2015

300.000 0.0064.406700Local1.000000
64.406700 0.00 4.50Base

4.50
0.00
0.00 19,326.51

19,326.51

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

300.000 0.0058.740000Local1.000000
58.740000 0.00 4.50Base

4.50
0.00
0.00 17,626.50

17,626.50
931142103 Total

9.00 0.000.00 36,953.01600.000 Local

0.00 9.00 0.00 36,953.01Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC931427108 WALGREENS BOOTS ALLIANCE INC 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

200.000 0.0085.700000Local1.000000
85.700000 0.00 3.00Base

3.00
0.00
0.00 17,143.00

17,143.00

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015
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200.000 0.0084.050000Local1.000000
84.050000 0.00 3.00Base

3.00
0.00
0.00 16,813.00

16,813.00
931427108 Total

6.00 0.000.00 33,956.00400.000 Local

0.00 6.00 0.00 33,956.00Base

LOOP CAPITAL MARKETS USD/DTC94106L109 WASTE MANAGEMENT INC 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

200.000 0.0052.270000Local1.000000
52.270000 0.00 3.00Base

3.00
0.00
0.00 10,457.00

10,457.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC949746101 WELLS FARGO + CO 02 Oct 2015 0.02COMMON STOCK USD1.66 07 Oct 2015

600.000 0.0050.720800Local1.000000
50.720800 0.00 9.00Base

9.00
0.00
0.00 30,441.48

30,441.48

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

900.000 0.0055.717800Local1.000000
55.717800 0.00 13.50Base

13.50
0.00
0.00 50,159.52

50,159.52

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

400.000 0.0055.555000Local1.000000
55.555000 0.00 6.00Base

6.00
0.00
0.00 22,228.00

22,228.00
949746101 Total

28.50 0.000.00 102,829.001,900.000 Local

0.00 28.50 0.00 102,829.00Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC95040Q104 WELLTOWER INC 02 Oct 2015 0.02REIT USD1.0 07 Oct 2015

300.000 0.0067.873300Local1.000000
67.873300 0.00 4.50Base

4.50
0.00
0.00 20,366.49

20,366.49

CHEEVERS & CO. INC. USD/DTC984332106 YAHOO  INC 06 Nov 2015 0.02COMMON STOCK USD.001 12 Nov 2015

400.000 0.0033.690000Local1.000000
33.690000 0.00 6.00Base

6.00
0.00
0.00 13,482.00

13,482.00

LOOP CAPITAL MARKETS USD/DTC98956P102 ZIMMER BIOMET HOLDINGS INC 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015
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100.000 0.00100.740000Local1.000000
100.740000 0.00 1.50Base

1.50
0.00
0.00 10,075.50

10,075.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG0177J108 ALLERGAN PLC 02 Oct 2015 0.02COMMON STOCK USD.003 07 Oct 2015

79.000 0.00287.490000Local1.000000
287.490000 0.00 1.19Base

1.19
0.00
0.00 22,712.90

22,712.90

LOOP CAPITAL MARKETS USD/DTCG29183103 EATON CORP PLC 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

200.000 0.0055.980000Local1.000000
55.980000 0.00 3.00Base

3.00
0.00
0.00 11,199.00

11,199.00

CHEEVERS & CO. INC. USD/DTCG30401106 ENDO INTERNATIONAL PLC 06 Nov 2015 0.02COMMON STOCK USD.000 12 Nov 2015

600.000 0.0055.523100Local1.000000
55.523100 0.00 9.00Base

9.00
0.00
0.00 33,322.86

33,322.86

CHEEVERS & CO. INC. USD/DTCG3727Q101 FREESCALE SEMICONDUCTOR LTD 06 Nov 2015 0.02COMMON STOCK USD.01 12 Nov 2015

700.000 0.0034.452900Local1.000000
34.452900 0.00 10.50Base

10.50
0.00
0.00 24,127.53

24,127.53

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG5960L103 MEDTRONIC PLC 02 Oct 2015 0.02COMMON STOCK USD.1 07 Oct 2015

300.000 0.0070.633300Local1.000000
70.633300 0.00 4.50Base

4.50
0.00
0.00 21,194.49

21,194.49

CHEEVERS & CO. INC. USD/DTC06 Nov 2015 0.0212 Nov 2015

200.000 0.0075.687900Local1.000000
75.687900 0.00 3.00Base

3.00
0.00
0.00 15,140.58

15,140.58

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

200.000 0.0078.200000Local1.000000
78.200000 0.00 3.00Base

3.00
0.00
0.00 15,643.00

15,643.00
G5960L103 Total

10.50 0.000.00 51,978.07700.000 Local

0.00 10.50 0.00 51,978.07Base

CHEEVERS & CO. INC. USD/DTCH0023R105 CHUBB LTD 06 Nov 2015 0.02COMMON STOCK CHF24.7 12 Nov 2015
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117.000 0.00112.408500Local1.000000
112.408500 0.00 1.76Base

1.76
0.00
0.00 13,153.55

13,153.55

MERGER USD/DTCN6596X109 NXP SEMICONDUCTORS NV 08 Dec 2015COMMON STOCK 09 Dec 2015

246.470 0.0085.100012Local1.000000
85.100012 0.00 0.00Base

0.00
0.00
0.00 20,974.60

20,974.60

LOOP CAPITAL MARKETS USD/DTCV7780T103 ROYAL CARIBBEAN CRUISES LTD 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

100.000 0.0093.750000Local1.000000
93.750000 0.00 1.50Base

1.50
0.00
0.00 9,376.50

9,376.50

0.00157,909.272 Local
0.00Base

2,085.19
2,085.19

0.00
0.00

6,621,428.31
6,621,428.31

US DOLLAR Total

EQUITY  Total
157,909.272

Base 0.00 2,085.19 0.00 6,621,428.31

11,689,349.190.002,085.190.00

5,225,830.152

PURCHASE Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20150.167% 31 Dec 2030 07 Oct 2015

STIF FUND

1,262,820.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,262,820.88

1,262,820.88

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Oct 20150.178% 31 Dec 2030 22 Oct 2015

STIF FUND

8,071.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,071.40

8,071.40

STATE STREET BANK AND TRUST USD/CSW12 Nov 201531 Dec 2030 12 Nov 2015

STIF FUND

1,657,853.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,657,853.30

1,657,853.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Dec 20150.192% 31 Dec 2030 09 Dec 2015

STIF FUND

1,364,234.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,364,234.05

1,364,234.05
86199E9B7 Total

0.00 0.000.00 4,292,979.634,292,979.630 Local

0.00 0.00 0.00 4,292,979.63Base

0.004,292,979.630 Local
0.00Base

0.00
0.00

0.00
0.00

4,292,979.63
4,292,979.63

US DOLLAR Total

CASH EQUIVALENTS  Total
4,292,979.630

Base 0.00 0.00 0.00 4,292,979.63

EQUITY
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US DOLLAR

MERGER USD/DTC021441100 ALTERA CORP 28 Dec 2015COMMON STOCK USD.001 28 Dec 2015

9,870.000 0.0054.000000Local1.000000
54.000000 0.00 0.00Base

0.00
0.00
0.00 532,980.00

532,980.00

MERGER USD/DTC178566105 CITY NATIONAL CORP 02 Nov 2015COMMON STOCK USD1.0

2,290.000 0.0089.995179Local1.000000
89.995179 0.00 0.00Base

0.00
0.00
0.00 206,088.96

206,088.96

MERGER USD/DTC02 Nov 2015 CANCEL

-2,290.000 0.0089.995179Local1.000000
89.995179 0.00 0.00Base

0.00
0.00
0.00 -206,088.96

-206,088.96

MERGER USD/DTC29 Oct 2015 705 Nov 2015

2,290.000 0.0090.056995Local1.000000
90.056995 0.00 0.00Base

0.00
0.00
0.00 206,230.52

206,230.52
178566105 Total

0.00 0.000.00 206,230.522,290.000 Local

0.00 0.00 0.00 206,230.52Base

MANDATORY EXCHANGE NON CASH USD/DTC20030N200 COMCAST CORP SPECIAL CL A 14 Dec 2015COMMON STOCK USD.01 14 Dec 2015

1,900.000 0.0060.203157Local1.000000
60.203157 0.00 0.00Base

0.00
0.00
0.00 114,386.00

114,386.00

MERGER USD/DTC232820100 CYTEC INDUSTRIES INC 09 Dec 2015COMMON STOCK USD.01 09 Dec 2015

3,072.000 0.0075.250000Local1.000000
75.250000 0.00 0.00Base

0.00
0.00
0.00 231,168.00

231,168.00

CHEEVERS & CO. INC. USD/DTC260543103 DOW CHEMICAL CO   W/D 06 Nov 2015 0.02COMMON STOCK USD2.5 12 Nov 2015

1,100.000 0.0051.810000Local1.000000
51.810000 0.00 16.50Base

16.50
1.05
1.05 56,973.45

56,973.45

LOOP CAPITAL MARKETS USD/DTC268785102 EP ENERGY CORP CL A 04 Dec 2015 0.02COMMON STOCK USD.01 09 Dec 2015

5,100.000 0.004.609000Local1.000000 76.50 0.44 23,428.96
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NHHY
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 1000 VALSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

4.609000 0.00 76.50Base 0.44 23,428.96

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC30219G108 EXPRESS SCRIPTS HOLDING CO 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

400.000 0.0081.542500Local1.000000
81.542500 0.00 6.00Base

6.00
0.61
0.61 32,610.39

32,610.39

LOOP CAPITAL MARKETS USD/DTC369604103 GENERAL ELECTRIC CO   W/D 04 Dec 2015 0.02COMMON STOCK USD.06 09 Dec 2015

31,300.000 0.0030.363900Local1.000000
30.363900 0.00 469.50Base

469.50
17.49
17.49 949,903.08

949,903.08

MERGER USD/DTC404132102 HCC INSURANCE HOLDINGS INC 28 Oct 2015COMMON STOCK USD1.0 28 Oct 2015

4,560.000 0.0078.000000Local1.000000
78.000000 0.00 0.00Base

0.00
0.00
0.00 355,680.00

355,680.00

MERGER USD/DTC437306103 HOME PROPERTIES INC 08 Oct 2015REIT USD.01 08 Oct 2015

2,910.000 0.0075.230000Local1.000000
75.230000 0.00 0.00Base

0.00
0.00
0.00 218,919.30

218,919.30

MERGER USD/DTC43739Q100 HOMEAWAY INC 16 Dec 2015COMMON STOCK USD.000 17 Dec 2015

3,100.000 0.0036.760622Local1.000000
36.760622 0.00 0.00Base

0.00
0.00
0.00 113,957.93

113,957.93

MANDATORY EXCHANGE NON CASH USD/DTC443510201 HUBBELL INC  CL B 24 Dec 2015COMMON STOCK USD.01 24 Dec 2015

2,461.000 0.00106.281828Local1.000000
106.281828 0.00 0.00Base

0.00
0.00
0.00 261,559.58

261,559.58

MERGER USD/DTC443683107 HUDSON CITY BANCORP INC 30 Oct 2015 10COMMON STOCK USD.01 09 Nov 2015

25,060.000 0.0010.622936Local1.000000
10.622936 0.00 0.00Base

0.00
0.00
0.00 266,210.78

266,210.78

MERGER USD/DTC02 Nov 2015

25,060.000 0.0010.062171Local1.000000
10.062171 0.00 0.00Base

0.00
0.00
0.00 252,158.03

252,158.03

MERGER USD/DTC02 Nov 2015 CANCEL
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 1000 VALSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

-25,060.000 0.0010.062171Local1.000000
10.062171 0.00 0.00Base

0.00
0.00
0.00 -252,158.03

-252,158.03
443683107 Total

0.00 0.000.00 266,210.7825,060.000 Local

0.00 0.00 0.00 266,210.78Base

SALE OF FRACTIONAL S USD/DTC55261F104 M + T BANK CORP 16 Nov 2015COMMON STOCK USD.5 16 Nov 2015

0.079 0.00123.924050Local1.000000
123.924050 0.00 0.00Base

0.00
0.00
0.00 9.79

9.79

LOOP CAPITAL MARKETS USD/DTC04 Dec 2015 0.0209 Dec 2015

543.000 0.00125.779400Local1.000000
125.779400 0.00 8.15Base

8.15
1.26
1.26 68,288.80

68,288.80
55261F104 Total

8.15 1.260.00 68,298.59543.079 Local

0.00 8.15 1.26 68,298.59Base

REVERSE SPLIT NON CASH USD/DTC66704R704 NORTHSTAR REALTY FINANCE 02 Nov 2015REIT USD.01

17,300.000 0.0016.760960Local1.000000
16.760960 0.00 0.00Base

0.00
0.00
0.00 289,964.61

289,964.61

REVERSE SPLIT NON CASH USD/DTC02 Nov 2015 CANCEL

-17,300.000 0.0016.760960Local1.000000
16.760960 0.00 0.00Base

0.00
0.00
0.00 -289,964.61

-289,964.61

REVERSE SPLIT NON CASH USD/DTC02 Nov 2015 05 Nov 2015

17,300.000 0.0016.760960Local1.000000
16.760960 0.00 0.00Base

0.00
0.00
0.00 289,964.61

289,964.61
66704R704 Total

0.00 0.000.00 289,964.6117,300.000 Local

0.00 0.00 0.00 289,964.61Base

SALE OF FRACTIONAL S USD/DTC66706L101 NORTHSTAR REALTY EUROPE CORP 25 Nov 2015REIT USD.01 25 Nov 2015

0.333 0.009.819819Local1.000000 0.00 0.00 3.27
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 1000 VALSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

9.819819 0.00 0.00Base 0.00 3.27

MERGER USD/DTC826552101 SIGMA ALDRICH 19 Nov 2015COMMON STOCK USD1.0 19 Nov 2015

3,465.000 0.00140.000000Local1.000000
140.000000 0.00 0.00Base

0.00
0.00
0.00 485,100.00

485,100.00

CHEEVERS & CO. INC. USD/DTC90130A101 TWENTY FIRST CENTURY FOX A 06 Nov 2015 0.02COMMON STOCK USD.01 12 Nov 2015

1,100.000 0.0029.690000Local1.000000
29.690000 0.00 16.50Base

16.50
0.61
0.61 32,641.89

32,641.89

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG3727Q101 FREESCALE SEMICONDUCTOR LTD 02 Oct 2015 0.02COMMON STOCK USD.01 07 Oct 2015

700.000 0.0035.677100Local1.000000
35.677100 0.00 10.50Base

10.50
0.46
0.46 24,963.01

24,963.01

MERGER USD/DTC08 Dec 2015 09 Dec 2015

700.000 0.0036.213714Local1.000000
36.213714 0.00 0.00Base

0.00
0.00
0.00 25,349.60

25,349.60
G3727Q101 Total

10.50 0.460.00 50,312.611,400.000 Local

0.00 10.50 0.46 50,312.61Base

0.00116,931.412 Local
0.00Base

603.65
603.65

21.92
21.92

4,290,328.96
4,290,328.96

US DOLLAR Total

EQUITY  Total
116,931.412

Base 0.00 603.65 21.92 4,290,328.96

8,583,308.5921.92603.650.00

4,409,911.042

SALES Total

Base
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

159,128.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 159,128.86

159,128.86

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.170% 31 Dec 2030 02 Oct 2015

STIF FUND

32,586.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 32,586.77

32,586.77

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Oct 20150.170% 31 Dec 2030 05 Oct 2015

STIF FUND

23,378.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,378.38

23,378.38

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Oct 20150.174% 31 Dec 2030 06 Oct 2015

STIF FUND

4,315.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,315.76

4,315.76

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20150.182% 31 Dec 2030 07 Oct 2015

STIF FUND

1,480,144.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,480,144.30

1,480,144.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Oct 20150.183% 31 Dec 2030 08 Oct 2015

STIF FUND

36,939.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 36,939.73

36,939.73

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Oct 20150.184% 31 Dec 2030 09 Oct 2015

STIF FUND

31,000.210 0.00100.000000Local1.000000 0.00 0.00 31,000.21
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NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 31,000.21

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Oct 20150.193% 31 Dec 2030 14 Oct 2015

STIF FUND

44,375.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 44,375.66

44,375.66

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Oct 20150.194% 31 Dec 2030 15 Oct 2015

STIF FUND

420,522.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 420,522.65

420,522.65

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.188% 31 Dec 2030 16 Oct 2015

STIF FUND

30,075.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,075.70

30,075.70

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Oct 20150.187% 31 Dec 2030 19 Oct 2015

STIF FUND

13,683.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,683.30

13,683.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Oct 20150.185% 31 Dec 2030 21 Oct 2015

STIF FUND

18,115,802.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 18,115,802.04

18,115,802.04

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Oct 20150.184% 31 Dec 2030 22 Oct 2015

STIF FUND

21,728.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,728.71

21,728.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20150.182% 31 Dec 2030 26 Oct 2015

STIF FUND

43,933.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 43,933.36

43,933.36
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.180% 31 Dec 2030 27 Oct 2015

STIF FUND

260,932.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 260,932.18

260,932.18

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Oct 20150.185% 31 Dec 2030 29 Oct 2015

STIF FUND

834,756.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 834,756.87

834,756.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.189% 31 Dec 2030 30 Oct 2015

STIF FUND

202,232.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 202,232.66

202,232.66

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.188% 31 Dec 2030 02 Nov 2015

STIF FUND

32,652.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 32,652.26

32,652.26

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Nov 20150.189% 31 Dec 2030 03 Nov 2015

STIF FUND

1,293.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,293.82

1,293.82

STATE STREET BANK AND TRUST USD/CSW04 Nov 201531 Dec 2030 04 Nov 2015

STIF FUND

2,044.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,044.94

2,044.94

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Nov 20150.189% 31 Dec 2030 05 Nov 2015

STIF FUND

5,221.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,221.92

5,221.92

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Nov 20150.192% 31 Dec 2030 06 Nov 2015
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

55,058,890.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 55,058,890.09

55,058,890.09

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Nov 20150.184% 31 Dec 2030 10 Nov 2015

STIF FUND

16,244.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,244.95

16,244.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Nov 20150.189% 31 Dec 2030 12 Nov 2015

STIF FUND

44,130.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 44,130.38

44,130.38

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Nov 20150.191% 31 Dec 2030 13 Nov 2015

STIF FUND

547,653.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 547,653.67

547,653.67

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Nov 20150.193% 31 Dec 2030 16 Nov 2015

STIF FUND

62,844.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 62,844.47

62,844.47

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Nov 20150.193% 31 Dec 2030 17 Nov 2015

STIF FUND

11,579.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,579.40

11,579.40

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Nov 20150.189% 31 Dec 2030 18 Nov 2015

STIF FUND

11,796.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,796.70

11,796.70

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Nov 20150.184% 31 Dec 2030 20 Nov 2015

STIF FUND

63,282.780 0.00100.000000Local1.000000 0.00 0.00 63,282.78
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RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 63,282.78

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Nov 20150.182% 31 Dec 2030 23 Nov 2015

STIF FUND

31,928.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 31,928.91

31,928.91

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Nov 20150.180% 31 Dec 2030 24 Nov 2015

STIF FUND

336,487.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 336,487.12

336,487.12

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Nov 20150.183% 31 Dec 2030 25 Nov 2015

STIF FUND

96,337.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 96,337.78

96,337.78

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Nov 20150.192% 31 Dec 2030 27 Nov 2015

STIF FUND

53,484.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 53,484.19

53,484.19

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20150.196% 31 Dec 2030 30 Nov 2015

STIF FUND

309,359.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 309,359.55

309,359.55

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

82,091.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 82,091.24

82,091.24

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Dec 20150.201% 31 Dec 2030 02 Dec 2015

STIF FUND

28,864.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,864.79

28,864.79
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ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Dec 20150.201% 31 Dec 2030 03 Dec 2015

STIF FUND

26,122.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 26,122.14

26,122.14

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Dec 20150.207% 31 Dec 2030 04 Dec 2015

STIF FUND

45,026.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 45,026.88

45,026.88

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.210% 31 Dec 2030 07 Dec 2015

STIF FUND

10,369.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,369.85

10,369.85

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Dec 20150.212% 31 Dec 2030 08 Dec 2015

STIF FUND

33,763.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33,763.43

33,763.43

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Dec 20150.217% 31 Dec 2030 09 Dec 2015

STIF FUND

11,625.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,625.15

11,625.15

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Dec 20150.220% 31 Dec 2030 10 Dec 2015

STIF FUND

480,171.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 480,171.89

480,171.89

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Dec 20150.224% 31 Dec 2030 11 Dec 2015

STIF FUND

436,311.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 436,311.41

436,311.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.223% 31 Dec 2030 14 Dec 2015
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NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

31,118.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 31,118.03

31,118.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Dec 20150.223% 31 Dec 2030 15 Dec 2015

STIF FUND

2,519,939.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,519,939.39

2,519,939.39

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Dec 20150.228% 31 Dec 2030 16 Dec 2015

STIF FUND

9,703.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,703.71

9,703.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Dec 20150.238% 31 Dec 2030 17 Dec 2015

STIF FUND

357,098.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 357,098.75

357,098.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Dec 20150.265% 31 Dec 2030 18 Dec 2015

STIF FUND

51,598.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 51,598.16

51,598.16

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Dec 20150.289% 31 Dec 2030 22 Dec 2015

STIF FUND

95,636.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 95,636.42

95,636.42

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Dec 20150.279% 31 Dec 2030 23 Dec 2015

STIF FUND

17,851.770 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,851.77

17,851.77

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Dec 20150.282% 31 Dec 2030 24 Dec 2015

STIF FUND

36,108.950 0.00100.000000Local1.000000 0.00 0.00 36,108.95
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ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 36,108.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.285% 31 Dec 2030 28 Dec 2015

STIF FUND

56,379.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 56,379.59

56,379.59

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Dec 20150.294% 31 Dec 2030 29 Dec 2015

STIF FUND

40,113.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 40,113.31

40,113.31

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20150.295% 31 Dec 2030 30 Dec 2015

STIF FUND

96,410.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 96,410.28

96,410.28

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Dec 20150.296% 31 Dec 2030 31 Dec 2015

STIF FUND

107,294.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 107,294.10

107,294.10
86199E9B7 Total

0.00 0.000.00 83,014,369.3183,014,369.310 Local

0.00 0.00 0.00 83,014,369.31Base

0.0083,014,369.310 Local
0.00Base

0.00
0.00

0.00
0.00

83,014,369.31
83,014,369.31

US DOLLAR Total

CASH EQUIVALENTS  Total
83,014,369.310

Base 0.00 0.00 0.00 83,014,369.31

EQUITY
US DOLLAR
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ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015
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Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC000361105 AAR CORP 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

800.000 0.0022.578000Local1.000000
22.578000 0.00 9.60Base

9.60
0.00
0.00 18,072.00

18,072.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0022.870000Local1.000000
22.870000 0.00 1.50Base

1.50
0.00
0.00 2,288.50

2,288.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0023.367500Local1.000000
23.367500 0.00 3.00Base

3.00
0.00
0.00 4,676.50

4,676.50
000361105 Total

14.10 0.000.00 25,037.001,100.000 Local

0.00 14.10 0.00 25,037.00Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC00081T108 ACCO BRANDS CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

200.000 0.008.180000Local1.000000
8.180000 0.00 3.00Base

3.00
0.00
0.00 1,639.00

1,639.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,200.000 0.008.280400Local1.000000
8.280400 0.00 26.40Base

26.40
0.00
0.00 18,243.28

18,243.28

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.007.775000Local1.000000
7.775000 0.00 4.50Base

4.50
0.00
0.00 2,337.00

2,337.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.007.470000Local1.000000
7.470000 0.00 9.00Base

9.00
0.00
0.00 4,491.00

4,491.00
00081T108 Total

42.90 0.000.00 26,710.283,300.000 Local

0.00 42.90 0.00 26,710.28Base
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Broker NameTrd Date Stl Date

Units/Original Face
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CABRERA CAPITAL MARKETS USD/DTC000957100 ABM INDUSTRIES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,200.000 0.0028.561700Local1.000000
28.561700 0.00 14.40Base

14.40
0.00
0.00 34,288.44

34,288.44

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0028.671700Local1.000000
28.671700 0.00 1.50Base

1.50
0.00
0.00 2,868.67

2,868.67

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0029.066700Local1.000000
29.066700 0.00 4.50Base

4.50
0.00
0.00 8,724.51

8,724.51
000957100 Total

20.40 0.000.00 45,881.621,600.000 Local

0.00 20.40 0.00 45,881.62Base

CABRERA CAPITAL MARKETS USD/DTC001228105 AG MORTGAGE INVESTMENT TRUST 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

600.000 0.0015.826700Local1.000000
15.826700 0.00 7.20Base

7.20
0.00
0.00 9,503.22

9,503.22

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0013.560000Local1.000000
13.560000 0.00 3.00Base

3.00
0.00
0.00 2,715.00

2,715.00
001228105 Total

10.20 0.000.00 12,218.22800.000 Local

0.00 10.20 0.00 12,218.22Base

CABRERA CAPITAL MARKETS USD/DTC001547108 AK STEEL HOLDING CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

3,900.000 0.002.732400Local1.000000
2.732400 0.00 46.80Base

46.80
0.00
0.00 10,703.16

10,703.16

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,500.000 0.002.190000Local1.000000
2.190000 0.00 22.50Base

22.50
0.00
0.00 3,307.50

3,307.50
001547108 Total
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69.30 0.000.00 14,010.665,400.000 Local

0.00 69.30 0.00 14,010.66Base

CABRERA CAPITAL MARKETS USD/DTC00165C104 AMC ENTERTAINMENT HLDS CL A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0026.427400Local1.000000
26.427400 0.00 4.80Base

4.80
0.00
0.00 10,575.76

10,575.76

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0026.130000Local1.000000
26.130000 0.00 1.50Base

1.50
0.00
0.00 2,614.50

2,614.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0025.340000Local1.000000
25.340000 0.00 1.50Base

1.50
0.00
0.00 2,535.50

2,535.50
00165C104 Total

7.80 0.000.00 15,725.76600.000 Local

0.00 7.80 0.00 15,725.76Base

CABRERA CAPITAL MARKETS USD/DTC00234P102 AV HOMES INC 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

300.000 0.0012.550000Local1.000000
12.550000 0.00 3.60Base

3.60
0.00
0.00 3,768.60

3,768.60

CABRERA CAPITAL MARKETS USD/DTC002444107 AVX CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,000.000 0.0014.060000Local1.000000
14.060000 0.00 12.00Base

12.00
0.00
0.00 14,072.00

14,072.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0012.560000Local1.000000
12.560000 0.00 6.00Base

6.00
0.00
0.00 5,030.00

5,030.00
002444107 Total

18.00 0.000.00 19,102.001,400.000 Local

0.00 18.00 0.00 19,102.00Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC002896207 ABERCROMBIE + FITCH CO CL A 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015
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200.000 0.0020.155000Local1.000000
20.155000 0.00 3.00Base

3.00
0.00
0.00 4,034.00

4,034.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,400.000 0.0021.666400Local1.000000
21.666400 0.00 16.80Base

16.80
0.00
0.00 30,349.76

30,349.76

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0019.168300Local1.000000
19.168300 0.00 4.50Base

4.50
0.00
0.00 5,754.99

5,754.99

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0026.898800Local1.000000
26.898800 0.00 6.00Base

6.00
0.00
0.00 10,765.52

10,765.52
002896207 Total

30.30 0.000.00 50,904.272,300.000 Local

0.00 30.30 0.00 50,904.27Base

CABRERA CAPITAL MARKETS USD/DTC003830106 ABRAXAS PETROLEUM CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

2,100.000 0.001.718600Local1.000000
1.718600 0.00 25.20Base

25.20
0.00
0.00 3,634.26

3,634.26

CABRERA CAPITAL MARKETS USD/DTC003881307 ACACIA RESEARCH CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,100.000 0.009.176700Local1.000000
9.176700 0.00 13.20Base

13.20
0.00
0.00 10,107.57

10,107.57

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.005.620000Local1.000000
5.620000 0.00 7.50Base

7.50
0.00
0.00 2,817.50

2,817.50
003881307 Total

20.70 0.000.00 12,925.071,600.000 Local

0.00 20.70 0.00 12,925.07Base

CABRERA CAPITAL MARKETS USD/DTC004225108 ACADIA PHARMACEUTICALS INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

100.000 0.0033.295000Local1.000000 1.20 0.00 3,330.70
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33.295000 0.00 1.20Base 0.00 3,330.70

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0035.910000Local1.000000
35.910000 0.00 1.50Base

1.50
0.00
0.00 3,592.50

3,592.50
004225108 Total

2.70 0.000.00 6,923.20200.000 Local

0.00 2.70 0.00 6,923.20Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC004239109 ACADIA REALTY TRUST 15 Oct 2015 0.02REIT USD.001 20 Oct 2015

100.000 0.0031.820000Local1.000000
31.820000 0.00 1.50Base

1.50
0.00
0.00 3,183.50

3,183.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,400.000 0.0032.617700Local1.000000
32.617700 0.00 16.80Base

16.80
0.00
0.00 45,681.58

45,681.58

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0031.970000Local1.000000
31.970000 0.00 3.00Base

3.00
0.00
0.00 6,397.00

6,397.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0033.772500Local1.000000
33.772500 0.00 6.00Base

6.00
0.00
0.00 13,515.00

13,515.00
004239109 Total

27.30 0.000.00 68,777.082,100.000 Local

0.00 27.30 0.00 68,777.08Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC004337101 ACCESS NATIONAL CORP 15 Oct 2015 0.02COMMON STOCK USD.835 20 Oct 2015

100.000 0.0020.581000Local1.000000
20.581000 0.00 1.50Base

1.50
0.00
0.00 2,059.60

2,059.60

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0021.850000Local1.000000
21.850000 0.00 1.20Base

1.20
0.00
0.00 2,186.20

2,186.20
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004337101 Total

2.70 0.000.00 4,245.80200.000 Local

0.00 2.70 0.00 4,245.80Base

CABRERA CAPITAL MARKETS USD/DTC00439T206 ACCURIDE CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.002.902500Local1.000000
2.902500 0.00 2.40Base

2.40
0.00
0.00 582.90

582.90

CABRERA CAPITAL MARKETS USD/DTC00484M106 ACORDA THERAPEUTICS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.0031.010000Local1.000000
31.010000 0.00 1.20Base

1.20
0.00
0.00 3,102.20

3,102.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC00508X203 ACTUANT CORP A 15 Oct 2015 0.02COMMON STOCK USD.2 20 Oct 2015

100.000 0.0021.350000Local1.000000
21.350000 0.00 1.50Base

1.50
0.00
0.00 2,136.50

2,136.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0021.614300Local1.000000
21.614300 0.00 14.40Base

14.40
0.00
0.00 25,951.56

25,951.56

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0022.820000Local1.000000
22.820000 0.00 1.50Base

1.50
0.00
0.00 2,283.50

2,283.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0021.821300Local1.000000
21.821300 0.00 6.00Base

6.00
0.00
0.00 8,734.52

8,734.52
00508X203 Total

23.40 0.000.00 39,106.081,800.000 Local

0.00 23.40 0.00 39,106.08Base

CABRERA CAPITAL MARKETS USD/DTC005094107 ACTUA CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

900.000 0.0013.378700Local1.000000
13.378700 0.00 10.80Base

10.80
0.00
0.00 12,051.63

12,051.63
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0010.492700Local1.000000
10.492700 0.00 4.50Base

4.50
0.00
0.00 3,152.31

3,152.31
005094107 Total

15.30 0.000.00 15,203.941,200.000 Local

0.00 15.30 0.00 15,203.94Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC005125109 ACXIOM CORP 15 Oct 2015 0.02COMMON STOCK USD.1 20 Oct 2015

200.000 0.0021.645000Local1.000000
21.645000 0.00 3.00Base

3.00
0.00
0.00 4,332.00

4,332.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,600.000 0.0021.740500Local1.000000
21.740500 0.00 19.20Base

19.20
0.00
0.00 34,804.00

34,804.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0021.706700Local1.000000
21.706700 0.00 4.50Base

4.50
0.00
0.00 6,516.51

6,516.51

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0022.291800Local1.000000
22.291800 0.00 6.00Base

6.00
0.00
0.00 8,922.72

8,922.72
005125109 Total

32.70 0.000.00 54,575.232,500.000 Local

0.00 32.70 0.00 54,575.23Base

CABRERA CAPITAL MARKETS USD/DTC00548A106 ADAMAS PHARMACEUTICALS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

200.000 0.0014.710000Local1.000000
14.710000 0.00 2.40Base

2.40
0.00
0.00 2,944.40

2,944.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0015.250000Local1.000000
15.250000 0.00 1.50Base

1.50
0.00
0.00 1,526.50

1,526.50
00548A106 Total
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3.90 0.000.00 4,470.90300.000 Local

0.00 3.90 0.00 4,470.90Base

CABRERA CAPITAL MARKETS USD/DTC006739106 ADDUS HOMECARE CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.0035.505000Local1.000000
35.505000 0.00 1.20Base

1.20
0.00
0.00 3,551.70

3,551.70

CABRERA CAPITAL MARKETS USD/DTC00738A106 ADTRAN INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,000.000 0.0014.807900Local1.000000
14.807900 0.00 12.00Base

12.00
0.00
0.00 14,819.90

14,819.90

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0015.650000Local1.000000
15.650000 0.00 3.00Base

3.00
0.00
0.00 3,133.00

3,133.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0016.878300Local1.000000
16.878300 0.00 4.50Base

4.50
0.00
0.00 5,067.99

5,067.99
00738A106 Total

19.50 0.000.00 23,020.891,500.000 Local

0.00 19.50 0.00 23,020.89Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC00770F104 AEGION CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0018.990000Local1.000000
18.990000 0.00 1.50Base

1.50
0.00
0.00 1,900.50

1,900.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0018.759400Local1.000000
18.759400 0.00 8.40Base

8.40
0.00
0.00 13,139.98

13,139.98

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0020.710000Local1.000000
20.710000 0.00 1.50Base

1.50
0.00
0.00 2,072.50

2,072.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015
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October 1, 2015
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

200.000 0.0019.965000Local1.000000
19.965000 0.00 3.00Base

3.00
0.00
0.00 3,996.00

3,996.00
00770F104 Total

14.40 0.000.00 21,108.981,100.000 Local

0.00 14.40 0.00 21,108.98Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC007800105 AEROJET ROCKETDYNE HOLDINGS 15 Oct 2015 0.02COMMON STOCK USD.1 20 Oct 2015

100.000 0.0016.780000Local1.000000
16.780000 0.00 1.50Base

1.50
0.00
0.00 1,679.50

1,679.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0016.653300Local1.000000
16.653300 0.00 7.20Base

7.20
0.00
0.00 9,999.18

9,999.18

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0016.170000Local1.000000
16.170000 0.00 1.50Base

1.50
0.00
0.00 1,618.50

1,618.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0016.180000Local1.000000
16.180000 0.00 3.00Base

3.00
0.00
0.00 3,239.00

3,239.00
007800105 Total

13.20 0.000.00 16,536.181,000.000 Local

0.00 13.20 0.00 16,536.18Base

CABRERA CAPITAL MARKETS USD/DTC007903107 ADVANCED MICRO DEVICES 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

7,700.000 0.002.000000Local1.000000
2.000000 0.00 92.40Base

92.40
0.00
0.00 15,492.40

15,492.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

1,100.000 0.001.982300Local1.000000
1.982300 0.00 16.50Base

16.50
0.00
0.00 2,197.03

2,197.03

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,900.000 0.002.507400Local1.000000 28.50 0.00 4,792.56
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2.507400 0.00 28.50Base 0.00 4,792.56
007903107 Total

137.40 0.000.00 22,481.9910,700.000 Local

0.00 137.40 0.00 22,481.99Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC007973100 ADVANCED ENERGY INDUSTRIES 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0028.190000Local1.000000
28.190000 0.00 1.50Base

1.50
0.00
0.00 2,820.50

2,820.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0028.272500Local1.000000
28.272500 0.00 4.80Base

4.80
0.00
0.00 11,313.80

11,313.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0028.720000Local1.000000
28.720000 0.00 1.50Base

1.50
0.00
0.00 2,873.50

2,873.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0029.470000Local1.000000
29.470000 0.00 1.50Base

1.50
0.00
0.00 2,948.50

2,948.50
007973100 Total

9.30 0.000.00 19,956.30700.000 Local

0.00 9.30 0.00 19,956.30Base

CABRERA CAPITAL MARKETS USD/DTC008073108 AEROVIRONMENT INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

400.000 0.0021.955000Local1.000000
21.955000 0.00 4.80Base

4.80
0.00
0.00 8,786.80

8,786.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0022.470000Local1.000000
22.470000 0.00 1.50Base

1.50
0.00
0.00 2,248.50

2,248.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0029.410000Local1.000000
29.410000 0.00 1.50Base

1.50
0.00
0.00 2,942.50

2,942.50
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008073108 Total

7.80 0.000.00 13,977.80600.000 Local

0.00 7.80 0.00 13,977.80Base

CABRERA CAPITAL MARKETS USD/DTC00826T108 AFFYMETRIX INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,300.000 0.009.063900Local1.000000
9.063900 0.00 15.60Base

15.60
0.00
0.00 11,798.67

11,798.67

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.008.870000Local1.000000
8.870000 0.00 3.00Base

3.00
0.00
0.00 1,777.00

1,777.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.009.825000Local1.000000
9.825000 0.00 4.50Base

4.50
0.00
0.00 2,952.00

2,952.00
00826T108 Total

23.10 0.000.00 16,527.671,800.000 Local

0.00 23.10 0.00 16,527.67Base

CABRERA CAPITAL MARKETS USD/DTC00847G705 AGENUS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.004.803300Local1.000000
4.803300 0.00 3.60Base

3.60
0.00
0.00 1,444.59

1,444.59

CABRERA CAPITAL MARKETS USD/DTC00847J105 AGILYSYS INC 20 Oct 2015 0.01COMMON STOCK USD.3 23 Oct 2015

300.000 0.0011.375300Local1.000000
11.375300 0.00 3.60Base

3.60
0.00
0.00 3,416.19

3,416.19

CABRERA CAPITAL MARKETS USD/DTC008492100 AGREE REALTY CORP 20 Oct 2015 0.01REIT USD.0001 23 Oct 2015

300.000 0.0031.356700Local1.000000
31.356700 0.00 3.60Base

3.60
0.00
0.00 9,410.61

9,410.61

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0033.980000Local1.000000
33.980000 0.00 1.50Base

1.50
0.00
0.00 3,399.50

3,399.50
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008492100 Total

5.10 0.000.00 12,810.11400.000 Local

0.00 5.10 0.00 12,810.11Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC00900T107 AIMMUNE THERAPEUTICS INC 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

700.000 0.0016.741400Local1.000000
16.741400 0.00 10.50Base

10.50
0.00
0.00 11,729.48

11,729.48

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0019.280000Local1.000000
19.280000 0.00 1.50Base

1.50
0.00
0.00 1,929.50

1,929.50
00900T107 Total

12.00 0.000.00 13,658.98800.000 Local

0.00 12.00 0.00 13,658.98Base

CABRERA CAPITAL MARKETS USD/DTC00922R105 AIR TRANSPORT SERVICES GROUP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,200.000 0.009.650900Local1.000000
9.650900 0.00 14.40Base

14.40
0.00
0.00 11,595.48

11,595.48

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.008.945300Local1.000000
8.945300 0.00 3.00Base

3.00
0.00
0.00 1,792.06

1,792.06

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.009.100000Local1.000000
9.100000 0.00 3.00Base

3.00
0.00
0.00 1,823.00

1,823.00
00922R105 Total

20.40 0.000.00 15,210.541,600.000 Local

0.00 20.40 0.00 15,210.54Base

CABRERA CAPITAL MARKETS USD/DTC00972D105 AKEBIA THERAPEUTICS INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

500.000 0.0010.666000Local1.000000
10.666000 0.00 6.00Base

6.00
0.00
0.00 5,339.00

5,339.00
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0012.055000Local1.000000
12.055000 0.00 3.00Base

3.00
0.00
0.00 2,414.00

2,414.00
00972D105 Total

9.00 0.000.00 7,753.00700.000 Local

0.00 9.00 0.00 7,753.00Base

CABRERA CAPITAL MARKETS USD/DTC011311107 ALAMO GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

200.000 0.0045.955000Local1.000000
45.955000 0.00 2.40Base

2.40
0.00
0.00 9,193.40

9,193.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0052.110000Local1.000000
52.110000 0.00 1.50Base

1.50
0.00
0.00 5,212.50

5,212.50
011311107 Total

3.90 0.000.00 14,405.90300.000 Local

0.00 3.90 0.00 14,405.90Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC011642105 ALARM.COM HOLDINGS INC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

1,100.000 0.0012.798400Local1.000000
12.798400 0.00 16.50Base

16.50
0.00
0.00 14,094.74

14,094.74

CABRERA CAPITAL MARKETS USD/DTC012348108 ALBANY INTL CORP CL A 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

500.000 0.0031.164000Local1.000000
31.164000 0.00 6.00Base

6.00
0.00
0.00 15,588.00

15,588.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0036.310000Local1.000000
36.310000 0.00 1.50Base

1.50
0.00
0.00 3,632.50

3,632.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0037.155000Local1.000000
37.155000 0.00 1.50Base

1.50
0.00
0.00 3,717.00

3,717.00
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012348108 Total

9.00 0.000.00 22,937.50700.000 Local

0.00 9.00 0.00 22,937.50Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC014491104 ALEXANDER + BALDWIN INC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0036.980000Local1.000000
36.980000 0.00 1.50Base

1.50
0.00
0.00 3,699.50

3,699.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0037.329100Local1.000000
37.329100 0.00 12.00Base

12.00
0.00
0.00 37,341.10

37,341.10

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0036.024000Local1.000000
36.024000 0.00 1.50Base

1.50
0.00
0.00 3,603.90

3,603.90

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0036.800000Local1.000000
36.800000 0.00 4.50Base

4.50
0.00
0.00 11,044.50

11,044.50
014491104 Total

19.50 0.000.00 55,689.001,500.000 Local

0.00 19.50 0.00 55,689.00Base

CABRERA CAPITAL MARKETS USD/DTC014752109 ALEXANDER S INC 20 Oct 2015 0.01REIT USD1. 23 Oct 2015

3.000 0.00373.270000Local1.000000
373.270000 0.00 0.04Base

0.04
0.00
0.00 1,119.85

1,119.85

CABRERA CAPITAL MARKETS USD/DTC016230104 ALICO INC 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

100.000 0.0044.330000Local1.000000
44.330000 0.00 1.20Base

1.20
0.00
0.00 4,434.20

4,434.20

CABRERA CAPITAL MARKETS USD/DTC018522300 ALLETE INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

1,000.000 0.0051.743000Local1.000000
51.743000 0.00 12.00Base

12.00
0.00
0.00 51,755.00

51,755.00
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0050.870000Local1.000000
50.870000 0.00 1.50Base

1.50
0.00
0.00 5,088.50

5,088.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0050.408300Local1.000000
50.408300 0.00 4.50Base

4.50
0.00
0.00 15,126.99

15,126.99
018522300 Total

18.00 0.000.00 71,970.491,400.000 Local

0.00 18.00 0.00 71,970.49Base

CABRERA CAPITAL MARKETS USD/DTC018606301 ALLIANCE HEALTHCARE SERVICE 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0010.185000Local1.000000
10.185000 0.00 1.20Base

1.20
0.00
0.00 1,019.70

1,019.70

CABRERA CAPITAL MARKETS USD/DTC020409108 ALMOST FAMILY INC 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

100.000 0.0041.764000Local1.000000
41.764000 0.00 1.20Base

1.20
0.00
0.00 4,177.60

4,177.60

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0039.260000Local1.000000
39.260000 0.00 1.50Base

1.50
0.00
0.00 3,927.50

3,927.50
020409108 Total

2.70 0.000.00 8,105.10200.000 Local

0.00 2.70 0.00 8,105.10Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC020520102 ALON USA ENERGY INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0017.190000Local1.000000
17.190000 0.00 1.50Base

1.50
0.00
0.00 1,720.50

1,720.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0016.103300Local1.000000
16.103300 0.00 7.20Base

7.20
0.00
0.00 9,669.18

9,669.18
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0016.420000Local1.000000
16.420000 0.00 1.50Base

1.50
0.00
0.00 1,643.50

1,643.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0015.310000Local1.000000
15.310000 0.00 3.00Base

3.00
0.00
0.00 3,065.00

3,065.00
020520102 Total

13.20 0.000.00 16,098.181,000.000 Local

0.00 13.20 0.00 16,098.18Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC02153W100 ALTISOURCE RESIDENTIAL CORP 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0015.150000Local1.000000
15.150000 0.00 1.50Base

1.50
0.00
0.00 1,516.50

1,516.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0015.287500Local1.000000
15.287500 0.00 14.40Base

14.40
0.00
0.00 18,359.40

18,359.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0013.040000Local1.000000
13.040000 0.00 3.00Base

3.00
0.00
0.00 2,611.00

2,611.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0013.146700Local1.000000
13.146700 0.00 4.50Base

4.50
0.00
0.00 3,948.51

3,948.51
02153W100 Total

23.40 0.000.00 26,435.411,800.000 Local

0.00 23.40 0.00 26,435.41Base

CABRERA CAPITAL MARKETS USD/DTC02208R106 ALTRA INDUSTRIAL MOTION CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.0024.660000Local1.000000
24.660000 0.00 1.20Base

1.20
0.00
0.00 2,467.20

2,467.20
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0025.970000Local1.000000
25.970000 0.00 1.50Base

1.50
0.00
0.00 2,598.50

2,598.50
02208R106 Total

2.70 0.000.00 5,065.70200.000 Local

0.00 2.70 0.00 5,065.70Base

CABRERA CAPITAL MARKETS USD/DTC023139884 AMBAC FINANCIAL GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

800.000 0.0016.096200Local1.000000
16.096200 0.00 9.60Base

9.60
0.00
0.00 12,886.56

12,886.56

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0015.030000Local1.000000
15.030000 0.00 1.50Base

1.50
0.00
0.00 1,504.50

1,504.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0014.115000Local1.000000
14.115000 0.00 3.00Base

3.00
0.00
0.00 2,826.00

2,826.00
023139884 Total

14.10 0.000.00 17,217.061,100.000 Local

0.00 14.10 0.00 17,217.06Base

CABRERA CAPITAL MARKETS USD/DTC02318Y108 AMBER ROAD INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.004.880000Local1.000000
4.880000 0.00 1.20Base

1.20
0.00
0.00 489.20

489.20

CABRERA CAPITAL MARKETS USD/DTC023436108 AMEDISYS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.0041.730000Local1.000000
41.730000 0.00 1.20Base

1.20
0.00
0.00 4,174.20

4,174.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0041.210000Local1.000000
41.210000 0.00 1.50Base

1.50
0.00
0.00 4,122.50

4,122.50
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Comm Per Shr

023436108 Total

2.70 0.000.00 8,296.70200.000 Local

0.00 2.70 0.00 8,296.70Base

CABRERA CAPITAL MARKETS USD/DTC02361E108 AMERESCO INC CL A 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

400.000 0.006.630300Local1.000000
6.630300 0.00 4.80Base

4.80
0.00
0.00 2,656.92

2,656.92

CABRERA CAPITAL MARKETS USD/DTC024013104 AMERICAN ASSETS TRUST INC 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

100.000 0.0043.715000Local1.000000
43.715000 0.00 1.20Base

1.20
0.00
0.00 4,372.70

4,372.70

CABRERA CAPITAL MARKETS USD/DTC02504A104 AMERICAN CAPITAL MORTGAGE IN 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

1,100.000 0.0014.775900Local1.000000
14.775900 0.00 13.20Base

13.20
0.00
0.00 16,266.69

16,266.69

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0014.825000Local1.000000
14.825000 0.00 1.50Base

1.50
0.00
0.00 1,484.00

1,484.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0014.196700Local1.000000
14.196700 0.00 4.50Base

4.50
0.00
0.00 4,263.51

4,263.51
02504A104 Total

19.20 0.000.00 22,014.201,500.000 Local

0.00 19.20 0.00 22,014.20Base

CABRERA CAPITAL MARKETS USD/DTC02553E106 AMERICAN EAGLE OUTFITTERS 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0016.055000Local1.000000
16.055000 0.00 4.80Base

4.80
0.00
0.00 6,426.80

6,426.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0015.550000Local1.000000
15.550000 0.00 3.00Base

3.00
0.00
0.00 3,113.00

3,113.00
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02553E106 Total

7.80 0.000.00 9,539.80600.000 Local

0.00 7.80 0.00 9,539.80Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC025676206 AMERICAN EQUITY INVT LIFE HL 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0024.970000Local1.000000
24.970000 0.00 1.50Base

1.50
0.00
0.00 2,498.50

2,498.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,600.000 0.0025.486900Local1.000000
25.486900 0.00 19.20Base

19.20
0.00
0.00 40,798.24

40,798.24

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0027.436700Local1.000000
27.436700 0.00 4.50Base

4.50
0.00
0.00 8,235.51

8,235.51

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0024.285000Local1.000000
24.285000 0.00 6.00Base

6.00
0.00
0.00 9,720.00

9,720.00
025676206 Total

31.20 0.000.00 61,252.252,400.000 Local

0.00 31.20 0.00 61,252.25Base

CABRERA CAPITAL MARKETS USD/DTC027745108 AMER NATL BNKSHS/DANVILLE VA 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

200.000 0.0024.210000Local1.000000
24.210000 0.00 2.40Base

2.40
0.00
0.00 4,844.40

4,844.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0024.996000Local1.000000
24.996000 0.00 1.50Base

1.50
0.00
0.00 2,501.10

2,501.10
027745108 Total

3.90 0.000.00 7,345.50300.000 Local

0.00 3.90 0.00 7,345.50Base
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CABRERA CAPITAL MARKETS USD/DTC02913V103 AMERICAN PUBLIC EDUCATION 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0024.180000Local1.000000
24.180000 0.00 4.80Base

4.80
0.00
0.00 9,676.80

9,676.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0021.540000Local1.000000
21.540000 0.00 1.50Base

1.50
0.00
0.00 2,155.50

2,155.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0020.820000Local1.000000
20.820000 0.00 1.50Base

1.50
0.00
0.00 2,083.50

2,083.50
02913V103 Total

7.80 0.000.00 13,915.80600.000 Local

0.00 7.80 0.00 13,915.80Base

CABRERA CAPITAL MARKETS USD/DTC02916P103 AMERICAN RAILCAR INDUSTRIES 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0047.050000Local1.000000
47.050000 0.00 2.40Base

2.40
0.00
0.00 9,412.40

9,412.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0052.438000Local1.000000
52.438000 0.00 1.50Base

1.50
0.00
0.00 5,245.30

5,245.30
02916P103 Total

3.90 0.000.00 14,657.70300.000 Local

0.00 3.90 0.00 14,657.70Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC02927E303 AMERICAN RESIDENTIAL PROPERT 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0017.290000Local1.000000
17.290000 0.00 1.50Base

1.50
0.00
0.00 1,730.50

1,730.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0017.395000Local1.000000
17.395000 0.00 7.20Base

7.20
0.00
0.00 10,444.20

10,444.20
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0018.500000Local1.000000
18.500000 0.00 3.00Base

3.00
0.00
0.00 3,703.00

3,703.00
02927E303 Total

11.70 0.000.00 15,877.70900.000 Local

0.00 11.70 0.00 15,877.70Base

CABRERA CAPITAL MARKETS USD/DTC029429107 AMERICAN SCIENCE + ENGINEERI 20 Oct 2015 0.01COMMON STOCK USD.667 23 Oct 2015

100.000 0.0036.880000Local1.000000
36.880000 0.00 1.20Base

1.20
0.00
0.00 3,689.20

3,689.20

CABRERA CAPITAL MARKETS USD/DTC029683109 AMERICAN SOFTWARE INC CL A 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

500.000 0.0010.235300Local1.000000
10.235300 0.00 6.00Base

6.00
0.00
0.00 5,123.65

5,123.65

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0010.450000Local1.000000
10.450000 0.00 3.00Base

3.00
0.00
0.00 2,093.00

2,093.00
029683109 Total

9.00 0.000.00 7,216.65700.000 Local

0.00 9.00 0.00 7,216.65Base

CABRERA CAPITAL MARKETS USD/DTC029899101 AMERICAN STATES WATER CO 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

700.000 0.0041.981600Local1.000000
41.981600 0.00 8.40Base

8.40
0.00
0.00 29,395.52

29,395.52

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0040.675000Local1.000000
40.675000 0.00 1.50Base

1.50
0.00
0.00 4,069.00

4,069.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0041.447500Local1.000000
41.447500 0.00 3.00Base

3.00
0.00
0.00 8,292.50

8,292.50
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029899101 Total

12.90 0.000.00 41,757.021,000.000 Local

0.00 12.90 0.00 41,757.02Base

CABRERA CAPITAL MARKETS USD/DTC030371108 AMERICAN VANGUARD CORP 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

500.000 0.0014.178000Local1.000000
14.178000 0.00 6.00Base

6.00
0.00
0.00 7,095.00

7,095.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0014.235000Local1.000000
14.235000 0.00 3.00Base

3.00
0.00
0.00 2,850.00

2,850.00
030371108 Total

9.00 0.000.00 9,945.00700.000 Local

0.00 9.00 0.00 9,945.00Base

CABRERA CAPITAL MARKETS USD/DTC03062T105 AMERICA S CAR MART INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0036.758500Local1.000000
36.758500 0.00 2.40Base

2.40
0.00
0.00 7,354.10

7,354.10

CABRERA CAPITAL MARKETS USD/DTC03071H100 AMERISAFE INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0053.531700Local1.000000
53.531700 0.00 4.80Base

4.80
0.00
0.00 21,417.48

21,417.48

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0049.500000Local1.000000
49.500000 0.00 1.50Base

1.50
0.00
0.00 4,951.50

4,951.50
03071H100 Total

6.30 0.000.00 26,368.98500.000 Local

0.00 6.30 0.00 26,368.98Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC03076K108 AMERIS BANCORP 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0028.530000Local1.000000
28.530000 0.00 1.50Base

1.50
0.00
0.00 2,854.50

2,854.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0028.749200Local1.000000
28.749200 0.00 7.20Base

7.20
0.00
0.00 17,256.72

17,256.72

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0032.200000Local1.000000
32.200000 0.00 1.50Base

1.50
0.00
0.00 3,221.50

3,221.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0034.437300Local1.000000
34.437300 0.00 1.50Base

1.50
0.00
0.00 3,445.23

3,445.23
03076K108 Total

11.70 0.000.00 26,777.95900.000 Local

0.00 11.70 0.00 26,777.95Base

CABRERA CAPITAL MARKETS USD/DTC031001100 AMES NATIONAL CORP 20 Oct 2015 0.01COMMON STOCK USD2. 23 Oct 2015

200.000 0.0023.953000Local1.000000
23.953000 0.00 2.40Base

2.40
0.00
0.00 4,793.00

4,793.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0024.443500Local1.000000
24.443500 0.00 1.50Base

1.50
0.00
0.00 2,445.85

2,445.85
031001100 Total

3.90 0.000.00 7,238.85300.000 Local

0.00 3.90 0.00 7,238.85Base

CABRERA CAPITAL MARKETS USD/DTC031652100 AMKOR TECHNOLOGY INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

2,200.000 0.005.345000Local1.000000
5.345000 0.00 26.40Base

26.40
0.00
0.00 11,785.40

11,785.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.006.295000Local1.000000
6.295000 0.00 4.50Base

4.50
0.00
0.00 1,893.00

1,893.00

Books Closed Prepared by State StreetPage 1037



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.006.448000Local1.000000
6.448000 0.00 7.50Base

7.50
0.00
0.00 3,231.50

3,231.50
031652100 Total

38.40 0.000.00 16,909.903,000.000 Local

0.00 38.40 0.00 16,909.90Base

CABRERA CAPITAL MARKETS USD/DTC03209R103 AMPHASTAR PHARMACEUTICALS IN 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

300.000 0.0011.930000Local1.000000
11.930000 0.00 3.60Base

3.60
0.00
0.00 3,582.60

3,582.60

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC03211L102 AMPLIFY SNACK BRANDS INC 07 Oct 2015 0.02COMMON STOCK USD.000 13 Oct 2015

3,800.000 0.0010.438700Local1.000000
10.438700 0.00 57.00Base

57.00
0.00
0.00 39,724.06

39,724.06

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0012.095000Local1.000000
12.095000 0.00 2.40Base

2.40
0.00
0.00 2,421.40

2,421.40
03211L102 Total

59.40 0.000.00 42,145.464,000.000 Local

0.00 59.40 0.00 42,145.46Base

CABRERA CAPITAL MARKETS USD/DTC03232P405 AMSURG CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

800.000 0.0074.342800Local1.000000
74.342800 0.00 9.60Base

9.60
0.00
0.00 59,483.84

59,483.84

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0081.310000Local1.000000
81.310000 0.00 1.50Base

1.50
0.00
0.00 8,132.50

8,132.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0081.528300Local1.000000
81.528300 0.00 4.50Base

4.50
0.00
0.00 24,462.99

24,462.99
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03232P405 Total

15.60 0.000.00 92,079.331,200.000 Local

0.00 15.60 0.00 92,079.33Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC032657207 ANALOGIC CORP 15 Oct 2015 0.02COMMON STOCK USD.05 20 Oct 2015

100.000 0.0084.850000Local1.000000
84.850000 0.00 1.50Base

1.50
0.00
0.00 8,486.50

8,486.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0085.674100Local1.000000
85.674100 0.00 2.40Base

2.40
0.00
0.00 17,137.22

17,137.22

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0084.360000Local1.000000
84.360000 0.00 1.50Base

1.50
0.00
0.00 8,437.50

8,437.50
032657207 Total

5.40 0.000.00 34,061.22400.000 Local

0.00 5.40 0.00 34,061.22Base

CABRERA CAPITAL MARKETS USD/DTC03283P106 ANCHOR BANCORP WISCONSIN INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0042.214600Local1.000000
42.214600 0.00 2.40Base

2.40
0.00
0.00 8,445.32

8,445.32

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0044.730000Local1.000000
44.730000 0.00 1.50Base

1.50
0.00
0.00 4,474.50

4,474.50
03283P106 Total

3.90 0.000.00 12,919.82300.000 Local

0.00 3.90 0.00 12,919.82Base

CABRERA CAPITAL MARKETS USD/DTC034164103 ANDERSONS INC/THE 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

600.000 0.0036.033300Local1.000000
36.033300 0.00 7.20Base

7.20
0.00
0.00 21,627.18

21,627.18
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0034.870000Local1.000000
34.870000 0.00 1.50Base

1.50
0.00
0.00 3,488.50

3,488.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0031.820000Local1.000000
31.820000 0.00 1.50Base

1.50
0.00
0.00 3,183.50

3,183.50
034164103 Total

10.20 0.000.00 28,299.18800.000 Local

0.00 10.20 0.00 28,299.18Base

CABRERA CAPITAL MARKETS USD/DTC03475V101 ANGIODYNAMICS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0012.373000Local1.000000
12.373000 0.00 6.00Base

6.00
0.00
0.00 6,192.50

6,192.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0012.725000Local1.000000
12.725000 0.00 3.00Base

3.00
0.00
0.00 2,548.00

2,548.00
03475V101 Total

9.00 0.000.00 8,740.50700.000 Local

0.00 9.00 0.00 8,740.50Base

CABRERA CAPITAL MARKETS USD/DTC035255108 ANIKA THERAPEUTICS INC 16 Nov 2015 0.02COMMON STOCK USD.01 19 Nov 2015

100.000 0.0041.770000Local1.000000
41.770000 0.00 1.50Base

1.50
0.00
0.00 4,178.50

4,178.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC035290105 ANIXTER INTERNATIONAL INC 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0062.800000Local1.000000
62.800000 0.00 1.50Base

1.50
0.00
0.00 6,281.50

6,281.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0061.975000Local1.000000
61.975000 0.00 7.20Base

7.20
0.00
0.00 37,192.20

37,192.20
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0064.570000Local1.000000
64.570000 0.00 1.50Base

1.50
0.00
0.00 6,458.50

6,458.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0062.195000Local1.000000
62.195000 0.00 3.00Base

3.00
0.00
0.00 12,442.00

12,442.00
035290105 Total

13.20 0.000.00 62,374.201,000.000 Local

0.00 13.20 0.00 62,374.20Base

CABRERA CAPITAL MARKETS USD/DTC037347101 ANWORTH MORTGAGE ASSET CORP 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

2,300.000 0.004.943900Local1.000000
4.943900 0.00 27.60Base

27.60
0.00
0.00 11,398.57

11,398.57

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.004.715000Local1.000000
4.715000 0.00 6.00Base

6.00
0.00
0.00 1,892.00

1,892.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.004.518000Local1.000000
4.518000 0.00 7.50Base

7.50
0.00
0.00 2,266.50

2,266.50
037347101 Total

41.10 0.000.00 15,557.073,200.000 Local

0.00 41.10 0.00 15,557.07Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC037604105 APOLLO EDUCATION GROUP INC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

200.000 0.0010.340000Local1.000000
10.340000 0.00 3.00Base

3.00
0.00
0.00 2,071.00

2,071.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,900.000 0.0010.648100Local1.000000
10.648100 0.00 22.80Base

22.80
0.00
0.00 20,254.19

20,254.19
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Broker NameTrd Date Stl Date
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 6 0.0225 Nov 2015

200.000 0.007.205000Local1.000000
7.205000 0.00 3.00Base

3.00
0.00
0.00 1,444.00

1,444.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.007.754200Local1.000000
7.754200 0.00 9.00Base

9.00
0.00
0.00 4,661.52

4,661.52
037604105 Total

37.80 0.000.00 28,430.712,900.000 Local

0.00 37.80 0.00 28,430.71Base

CABRERA CAPITAL MARKETS USD/DTC03762U105 APOLLO COMMERCIAL REAL ESTAT 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

1,200.000 0.0016.793100Local1.000000
16.793100 0.00 14.40Base

14.40
0.00
0.00 20,166.12

20,166.12

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0016.980000Local1.000000
16.980000 0.00 3.00Base

3.00
0.00
0.00 3,399.00

3,399.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0017.583300Local1.000000
17.583300 0.00 4.50Base

4.50
0.00
0.00 5,279.49

5,279.49
03762U105 Total

21.90 0.000.00 28,844.611,700.000 Local

0.00 21.90 0.00 28,844.61Base

CABRERA CAPITAL MARKETS USD/DTC03763V102 APOLLO RESIDENTIAL MORTGAGE 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

700.000 0.0013.252800Local1.000000
13.252800 0.00 8.40Base

8.40
0.00
0.00 9,285.36

9,285.36

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0012.410000Local1.000000
12.410000 0.00 3.00Base

3.00
0.00
0.00 2,485.00

2,485.00
03763V102 Total
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11.40 0.000.00 11,770.36900.000 Local

0.00 11.40 0.00 11,770.36Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC03783C100 APPFOLIO INC   A 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

800.000 0.0019.028800Local1.000000
19.028800 0.00 12.00Base

12.00
0.00
0.00 15,235.04

15,235.04

CABRERA CAPITAL MARKETS USD/DTC03820C105 APPLIED INDUSTRIAL TECH INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

500.000 0.0040.402000Local1.000000
40.402000 0.00 6.00Base

6.00
0.00
0.00 20,207.00

20,207.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0039.233500Local1.000000
39.233500 0.00 3.00Base

3.00
0.00
0.00 7,849.70

7,849.70
03820C105 Total

9.00 0.000.00 28,056.70700.000 Local

0.00 9.00 0.00 28,056.70Base

CABRERA CAPITAL MARKETS USD/DTC03822W406 APPLIED MICRO CIRCUITS CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,300.000 0.006.609200Local1.000000
6.609200 0.00 15.60Base

15.60
0.00
0.00 8,607.56

8,607.56

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.006.457000Local1.000000
6.457000 0.00 7.50Base

7.50
0.00
0.00 3,236.00

3,236.00
03822W406 Total

23.10 0.000.00 11,843.561,800.000 Local

0.00 23.10 0.00 11,843.56Base

CABRERA CAPITAL MARKETS USD/DTC03823U102 APPLIED OPTOELECTRONICS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.0018.200000Local1.000000
18.200000 0.00 1.20Base

1.20
0.00
0.00 1,821.20

1,821.20

CABRERA CAPITAL MARKETS USD/DTC03834A103 APPROACH RESOURCES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015
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700.000 0.002.619300Local1.000000
2.619300 0.00 8.40Base

8.40
0.00
0.00 1,841.91

1,841.91

CABRERA CAPITAL MARKETS USD/DTC03874P101 ARATANA THERAPEUTICS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.006.730000Local1.000000
6.730000 0.00 1.20Base

1.20
0.00
0.00 674.20

674.20

CABRERA CAPITAL MARKETS USD/DTC039014105 ARCADIA BIOSCIENCES INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

300.000 0.002.930000Local1.000000
2.930000 0.00 3.60Base

3.60
0.00
0.00 882.60

882.60

CABRERA CAPITAL MARKETS USD/DTC03937C105 ARCBEST CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0028.014300Local1.000000
28.014300 0.00 4.80Base

4.80
0.00
0.00 11,210.52

11,210.52

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0024.880000Local1.000000
24.880000 0.00 1.50Base

1.50
0.00
0.00 2,489.50

2,489.50
03937C105 Total

6.30 0.000.00 13,700.02500.000 Local

0.00 6.30 0.00 13,700.02Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC03957W106 ARCHROCK INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0023.800000Local1.000000
23.800000 0.00 1.50Base

1.50
0.00
0.00 2,381.50

2,381.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,400.000 0.0023.060500Local1.000000
23.060500 0.00 16.80Base

16.80
0.00
0.00 32,301.50

32,301.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.007.746400Local1.000000
7.746400 0.00 7.50Base

7.50
0.00
0.00 3,880.70

3,880.70
03957W106 Total

25.80 0.000.00 38,563.702,000.000 Local
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0.00 25.80 0.00 38,563.70Base

CABRERA CAPITAL MARKETS USD/DTC039670104 ARCTIC CAT INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0025.023200Local1.000000
25.023200 0.00 2.40Base

2.40
0.00
0.00 5,007.04

5,007.04

CABRERA CAPITAL MARKETS USD/DTC04013V108 ARES COMMERCIAL REAL ESTATE 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

600.000 0.0012.545000Local1.000000
12.545000 0.00 7.20Base

7.20
0.00
0.00 7,534.20

7,534.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0011.910000Local1.000000
11.910000 0.00 4.50Base

4.50
0.00
0.00 3,577.50

3,577.50
04013V108 Total

11.70 0.000.00 11,111.70900.000 Local

0.00 11.70 0.00 11,111.70Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC041356205 ARLINGTON ASSET INVESTMENT A 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0015.490000Local1.000000
15.490000 0.00 1.50Base

1.50
0.00
0.00 1,550.50

1,550.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0015.363900Local1.000000
15.363900 0.00 4.80Base

4.80
0.00
0.00 6,150.36

6,150.36

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0013.480000Local1.000000
13.480000 0.00 3.00Base

3.00
0.00
0.00 2,699.00

2,699.00
041356205 Total

9.30 0.000.00 10,399.86700.000 Local

0.00 9.30 0.00 10,399.86Base

CABRERA CAPITAL MARKETS USD/DTC04208T108 ARMADA HOFFLER PROPERTIES IN 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

600.000 0.0010.740800Local1.000000 7.20 0.00 6,451.68
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10.740800 0.00 7.20Base 0.00 6,451.68

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0010.740000Local1.000000
10.740000 0.00 3.00Base

3.00
0.00
0.00 2,151.00

2,151.00
04208T108 Total

10.20 0.000.00 8,602.68800.000 Local

0.00 10.20 0.00 8,602.68Base

CABRERA CAPITAL MARKETS USD/DTC042315507 ARMOUR RESIDENTIAL REIT INC 20 Oct 2015 0.01REIT USD.0001 23 Oct 2015

900.000 0.0021.214300Local1.000000
21.214300 0.00 10.80Base

10.80
0.00
0.00 19,103.67

19,103.67

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0020.490000Local1.000000
20.490000 0.00 1.50Base

1.50
0.00
0.00 2,050.50

2,050.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0020.820000Local1.000000
20.820000 0.00 3.00Base

3.00
0.00
0.00 4,167.00

4,167.00
042315507 Total

15.30 0.000.00 25,321.171,200.000 Local

0.00 15.30 0.00 25,321.17Base

CABRERA CAPITAL MARKETS USD/DTC04269X105 ARRAY BIOPHARMA INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

600.000 0.005.265800Local1.000000
5.265800 0.00 7.20Base

7.20
0.00
0.00 3,166.68

3,166.68

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC042744102 ARROW FINANCIAL CORP 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0027.360000Local1.000000
27.360000 0.00 1.50Base

1.50
0.00
0.00 2,737.50

2,737.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0027.821800Local1.000000
27.821800 0.00 2.40Base

2.40
0.00
0.00 5,566.76

5,566.76
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0028.370000Local1.000000
28.370000 0.00 1.50Base

1.50
0.00
0.00 2,838.50

2,838.50
042744102 Total

5.40 0.000.00 11,142.76400.000 Local

0.00 5.40 0.00 11,142.76Base

CABRERA CAPITAL MARKETS USD/DTC042797209 ARROWHEAD RESEARCH CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

600.000 0.005.199000Local1.000000
5.199000 0.00 7.20Base

7.20
0.00
0.00 3,126.60

3,126.60

CABRERA CAPITAL MARKETS USD/DTC043113208 ARTESIAN RESOURCES CORP CL A 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

200.000 0.0026.775000Local1.000000
26.775000 0.00 2.40Base

2.40
0.00
0.00 5,357.40

5,357.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0025.002000Local1.000000
25.002000 0.00 1.50Base

1.50
0.00
0.00 2,501.70

2,501.70
043113208 Total

3.90 0.000.00 7,859.10300.000 Local

0.00 3.90 0.00 7,859.10Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC04351G101 ASCENA RETAIL GROUP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

300.000 0.0013.056700Local1.000000
13.056700 0.00 4.50Base

4.50
0.00
0.00 3,921.51

3,921.51

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,800.000 0.0013.321100Local1.000000
13.321100 0.00 33.60Base

33.60
0.00
0.00 37,332.68

37,332.68

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.0010.292500Local1.000000
10.292500 0.00 6.00Base

6.00
0.00
0.00 4,123.00

4,123.00
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

800.000 0.0010.075000Local1.000000
10.075000 0.00 12.00Base

12.00
0.00
0.00 8,072.00

8,072.00
04351G101 Total

56.10 0.000.00 53,449.194,300.000 Local

0.00 56.10 0.00 53,449.19Base

CABRERA CAPITAL MARKETS USD/DTC043632108 ASCENT CAPITAL GROUP INC A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0025.235000Local1.000000
25.235000 0.00 2.40Base

2.40
0.00
0.00 5,049.40

5,049.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0016.000000Local1.000000
16.000000 0.00 1.50Base

1.50
0.00
0.00 1,601.50

1,601.50
043632108 Total

3.90 0.000.00 6,650.90300.000 Local

0.00 3.90 0.00 6,650.90Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC044102101 ASHFORD HOSPITALITY PRIME IN 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0015.360000Local1.000000
15.360000 0.00 1.50Base

1.50
0.00
0.00 1,537.50

1,537.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0015.678000Local1.000000
15.678000 0.00 6.00Base

6.00
0.00
0.00 7,845.00

7,845.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0013.940000Local1.000000
13.940000 0.00 1.50Base

1.50
0.00
0.00 1,395.50

1,395.50
044102101 Total

9.00 0.000.00 10,778.00700.000 Local

0.00 9.00 0.00 10,778.00Base
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CABRERA CAPITAL MARKETS USD/DTC044103109 ASHFORD HOSPITALITY TRUST 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

1,800.000 0.007.251400Local1.000000
7.251400 0.00 21.60Base

21.60
0.00
0.00 13,074.12

13,074.12

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

700.000 0.006.750000Local1.000000
6.750000 0.00 10.50Base

10.50
0.00
0.00 4,735.50

4,735.50
044103109 Total

32.10 0.000.00 17,809.622,500.000 Local

0.00 32.10 0.00 17,809.62Base

CABRERA CAPITAL MARKETS USD/DTC046224101 ASTEC INDUSTRIES INC 20 Oct 2015 0.01COMMON STOCK USD.2 23 Oct 2015

400.000 0.0032.232500Local1.000000
32.232500 0.00 4.80Base

4.80
0.00
0.00 12,897.80

12,897.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0036.780000Local1.000000
36.780000 0.00 1.50Base

1.50
0.00
0.00 3,679.50

3,679.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0039.891900Local1.000000
39.891900 0.00 1.50Base

1.50
0.00
0.00 3,990.69

3,990.69
046224101 Total

7.80 0.000.00 20,567.99600.000 Local

0.00 7.80 0.00 20,567.99Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC046265104 ASTORIA FINANCIAL CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

200.000 0.0016.565000Local1.000000
16.565000 0.00 3.00Base

3.00
0.00
0.00 3,316.00

3,316.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,800.000 0.0016.872200Local1.000000
16.872200 0.00 21.60Base

21.60
0.00
0.00 30,391.56

30,391.56
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0015.405000Local1.000000
15.405000 0.00 4.50Base

4.50
0.00
0.00 4,626.00

4,626.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0016.449000Local1.000000
16.449000 0.00 7.50Base

7.50
0.00
0.00 8,232.00

8,232.00
046265104 Total

36.60 0.000.00 46,565.562,800.000 Local

0.00 36.60 0.00 46,565.56Base

CABRERA CAPITAL MARKETS USD/DTC04878Q863 ATLANTIC POWER CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

2,700.000 0.002.167400Local1.000000
2.167400 0.00 32.40Base

32.40
0.00
0.00 5,884.38

5,884.38

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,000.000 0.001.740000Local1.000000
1.740000 0.00 15.00Base

15.00
0.00
0.00 1,755.00

1,755.00
04878Q863 Total

47.40 0.000.00 7,639.383,700.000 Local

0.00 47.40 0.00 7,639.38Base

CABRERA CAPITAL MARKETS USD/DTC049079205 ATLANTIC TELE NETWORK INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0080.672500Local1.000000
80.672500 0.00 2.40Base

2.40
0.00
0.00 16,136.90

16,136.90

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0077.474000Local1.000000
77.474000 0.00 1.50Base

1.50
0.00
0.00 7,748.90

7,748.90
049079205 Total

3.90 0.000.00 23,885.80300.000 Local

0.00 3.90 0.00 23,885.80Base
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CABRERA CAPITAL MARKETS USD/DTC049164205 ATLAS AIR WORLDWIDE HOLDINGS 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0040.164000Local1.000000
40.164000 0.00 6.00Base

6.00
0.00
0.00 20,088.00

20,088.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0039.367000Local1.000000
39.367000 0.00 1.50Base

1.50
0.00
0.00 3,938.20

3,938.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0040.285000Local1.000000
40.285000 0.00 1.50Base

1.50
0.00
0.00 4,030.00

4,030.00
049164205 Total

9.00 0.000.00 28,056.20700.000 Local

0.00 9.00 0.00 28,056.20Base

CABRERA CAPITAL MARKETS USD/DTC04963C209 ATRICURE INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.0019.070000Local1.000000
19.070000 0.00 1.20Base

1.20
0.00
0.00 1,908.20

1,908.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0021.730000Local1.000000
21.730000 0.00 1.50Base

1.50
0.00
0.00 2,174.50

2,174.50
04963C209 Total

2.70 0.000.00 4,082.70200.000 Local

0.00 2.70 0.00 4,082.70Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC050095108 ATWOOD OCEANICS INC 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0017.630000Local1.000000
17.630000 0.00 1.50Base

1.50
0.00
0.00 1,764.50

1,764.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,300.000 0.0017.524800Local1.000000
17.524800 0.00 15.60Base

15.60
0.00
0.00 22,797.84

22,797.84
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0016.070000Local1.000000
16.070000 0.00 3.00Base

3.00
0.00
0.00 3,217.00

3,217.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0012.415000Local1.000000
12.415000 0.00 4.50Base

4.50
0.00
0.00 3,729.00

3,729.00
050095108 Total

24.60 0.000.00 31,508.341,900.000 Local

0.00 24.60 0.00 31,508.34Base

MERGER USD/DTC05351W103 AVANGRID INC 17 Dec 2015COMMON STOCK USD.01 17 Dec 2015

32,766.000 0.0036.917664Local1.000000
36.917664 0.00 0.00Base

0.00
0.00
0.00 1,209,644.21

1,209,644.21

PERSHING LLC USD/DTC16 Dec 2015 21 Dec 2015

300.000 0.0039.305000Local1.000000
39.305000 0.00 0.00Base

0.00
0.00
0.00 11,791.50

11,791.50
05351W103 Total

0.00 0.000.00 1,221,435.7133,066.000 Local

0.00 0.00 0.00 1,221,435.71Base

CABRERA CAPITAL MARKETS USD/DTC05367P100 AVID TECHNOLOGY INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.008.780000Local1.000000
8.780000 0.00 3.60Base

3.60
0.00
0.00 2,637.60

2,637.60

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC05379B107 AVISTA CORP 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0034.340000Local1.000000
34.340000 0.00 1.50Base

1.50
0.00
0.00 3,435.50

3,435.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0034.699100Local1.000000
34.699100 0.00 14.40Base

14.40
0.00
0.00 41,653.32

41,653.32
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0033.995100Local1.000000
33.995100 0.00 3.00Base

3.00
0.00
0.00 6,802.02

6,802.02

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0035.181700Local1.000000
35.181700 0.00 4.50Base

4.50
0.00
0.00 10,559.01

10,559.01
05379B107 Total

23.40 0.000.00 62,449.851,800.000 Local

0.00 23.40 0.00 62,449.85Base

CABRERA CAPITAL MARKETS USD/DTC054540109 AXCELIS TECHNOLOGIES INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

2,500.000 0.002.833200Local1.000000
2.833200 0.00 30.00Base

30.00
0.00
0.00 7,113.00

7,113.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,000.000 0.002.540000Local1.000000
2.540000 0.00 15.00Base

15.00
0.00
0.00 2,555.00

2,555.00
054540109 Total

45.00 0.000.00 9,668.003,500.000 Local

0.00 45.00 0.00 9,668.00Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC05463D100 AXIALL CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0020.270000Local1.000000
20.270000 0.00 1.50Base

1.50
0.00
0.00 2,028.50

2,028.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,500.000 0.0020.783200Local1.000000
20.783200 0.00 18.00Base

18.00
0.00
0.00 31,192.80

31,192.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0019.810000Local1.000000
19.810000 0.00 3.00Base

3.00
0.00
0.00 3,965.00

3,965.00
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0014.527500Local1.000000
14.527500 0.00 6.00Base

6.00
0.00
0.00 5,817.00

5,817.00
05463D100 Total

28.50 0.000.00 43,003.302,200.000 Local

0.00 28.50 0.00 43,003.30Base

CABRERA CAPITAL MARKETS USD/DTC05508R106 B+G FOODS INC 16 Nov 2015 0.02COMMON STOCK USD.01 19 Nov 2015

100.000 0.0035.950000Local1.000000
35.950000 0.00 1.50Base

1.50
0.00
0.00 3,596.50

3,596.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC05540P100 BBX CAPITAL CORP A 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0016.540000Local1.000000
16.540000 0.00 1.50Base

1.50
0.00
0.00 1,655.50

1,655.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0016.790000Local1.000000
16.790000 0.00 1.20Base

1.20
0.00
0.00 1,680.20

1,680.20
05540P100 Total

2.70 0.000.00 3,335.70200.000 Local

0.00 2.70 0.00 3,335.70Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC05566T101 BNC BANCORP 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0022.120000Local1.000000
22.120000 0.00 1.50Base

1.50
0.00
0.00 2,213.50

2,213.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0022.469900Local1.000000
22.469900 0.00 6.00Base

6.00
0.00
0.00 11,240.95

11,240.95

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0025.340000Local1.000000
25.340000 0.00 1.50Base

1.50
0.00
0.00 2,535.50

2,535.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0025.600000Local1.000000
25.600000 0.00 1.50Base

1.50
0.00
0.00 2,561.50

2,561.50
05566T101 Total

10.50 0.000.00 18,551.45800.000 Local

0.00 10.50 0.00 18,551.45Base

CABRERA CAPITAL MARKETS USD/DTC05573H108 BSB BANCORP INC/MA 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0021.476500Local1.000000
21.476500 0.00 1.20Base

1.20
0.00
0.00 2,148.85

2,148.85

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0022.110000Local1.000000
22.110000 0.00 1.50Base

1.50
0.00
0.00 2,212.50

2,212.50
05573H108 Total

2.70 0.000.00 4,361.35200.000 Local

0.00 2.70 0.00 4,361.35Base

CABRERA CAPITAL MARKETS USD/DTC057755209 BALDWIN + LYONS INC  CL B 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0023.233800Local1.000000
23.233800 0.00 2.40Base

2.40
0.00
0.00 4,649.16

4,649.16

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0023.620000Local1.000000
23.620000 0.00 1.50Base

1.50
0.00
0.00 2,363.50

2,363.50
057755209 Total

3.90 0.000.00 7,012.66300.000 Local

0.00 3.90 0.00 7,012.66Base

CABRERA CAPITAL MARKETS USD/DTC05945F103 BANCFIRST CORP 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

100.000 0.0061.884000Local1.000000
61.884000 0.00 1.20Base

1.20
0.00
0.00 6,189.60

6,189.60
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC059692103 BANCORPSOUTH INC 15 Oct 2015 0.02COMMON STOCK USD2.5 20 Oct 2015

200.000 0.0023.535000Local1.000000
23.535000 0.00 3.00Base

3.00
0.00
0.00 4,710.00

4,710.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,900.000 0.0023.936400Local1.000000
23.936400 0.00 22.80Base

22.80
0.00
0.00 45,501.96

45,501.96

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0025.650000Local1.000000
25.650000 0.00 4.50Base

4.50
0.00
0.00 7,699.50

7,699.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0024.860000Local1.000000
24.860000 0.00 7.50Base

7.50
0.00
0.00 12,437.50

12,437.50
059692103 Total

37.80 0.000.00 70,348.962,900.000 Local

0.00 37.80 0.00 70,348.96Base

CABRERA CAPITAL MARKETS USD/DTC05969A105 BANCORP INC/THE 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

800.000 0.006.982500Local1.000000
6.982500 0.00 9.60Base

9.60
0.00
0.00 5,595.60

5,595.60

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.006.693300Local1.000000
6.693300 0.00 4.50Base

4.50
0.00
0.00 2,012.49

2,012.49
05969A105 Total

14.10 0.000.00 7,608.091,100.000 Local

0.00 14.10 0.00 7,608.09Base

CABRERA CAPITAL MARKETS USD/DTC05990K106 BANC OF CALIFORNIA INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

800.000 0.0012.391200Local1.000000
12.391200 0.00 9.60Base

9.60
0.00
0.00 9,922.56

9,922.56
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0014.220000Local1.000000
14.220000 0.00 1.50Base

1.50
0.00
0.00 1,423.50

1,423.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0014.596000Local1.000000
14.596000 0.00 3.00Base

3.00
0.00
0.00 2,922.20

2,922.20
05990K106 Total

14.10 0.000.00 14,268.261,100.000 Local

0.00 14.10 0.00 14,268.26Base

CABRERA CAPITAL MARKETS USD/DTC063425102 BANK OF MARIN BANCORP/CA 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

100.000 0.0053.551200Local1.000000
53.551200 0.00 1.20Base

1.20
0.00
0.00 5,356.32

5,356.32

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0054.130000Local1.000000
54.130000 0.00 1.50Base

1.50
0.00
0.00 5,414.50

5,414.50
063425102 Total

2.70 0.000.00 10,770.82200.000 Local

0.00 2.70 0.00 10,770.82Base

CABRERA CAPITAL MARKETS USD/DTC063750103 BANK MUTUAL CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,000.000 0.007.260200Local1.000000
7.260200 0.00 12.00Base

12.00
0.00
0.00 7,272.20

7,272.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.007.965000Local1.000000
7.965000 0.00 6.00Base

6.00
0.00
0.00 3,192.00

3,192.00
063750103 Total

18.00 0.000.00 10,464.201,400.000 Local

0.00 18.00 0.00 10,464.20Base
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CABRERA CAPITAL MARKETS USD/DTC06643P104 BANKFINANCIAL CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0012.683900Local1.000000
12.683900 0.00 4.80Base

4.80
0.00
0.00 5,078.36

5,078.36

CABRERA CAPITAL MARKETS USD/DTC06647F102 BANKRATE INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,500.000 0.0011.791700Local1.000000
11.791700 0.00 18.00Base

18.00
0.00
0.00 17,705.55

17,705.55

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0014.900000Local1.000000
14.900000 0.00 3.00Base

3.00
0.00
0.00 2,983.00

2,983.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0014.026300Local1.000000
14.026300 0.00 6.00Base

6.00
0.00
0.00 5,616.52

5,616.52
06647F102 Total

27.00 0.000.00 26,305.072,100.000 Local

0.00 27.00 0.00 26,305.07Base

CABRERA CAPITAL MARKETS USD/DTC06652V208 BANNER CORPORATION 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0049.530000Local1.000000
49.530000 0.00 4.80Base

4.80
0.00
0.00 19,816.80

19,816.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0047.380000Local1.000000
47.380000 0.00 1.50Base

1.50
0.00
0.00 4,739.50

4,739.50
06652V208 Total

6.30 0.000.00 24,556.30500.000 Local

0.00 6.30 0.00 24,556.30Base

CABRERA CAPITAL MARKETS USD/DTC066849100 BAR HARBOR BANKSHARES 20 Oct 2015 0.01COMMON STOCK USD2. 23 Oct 2015

100.000 0.0033.130000Local1.000000
33.130000 0.00 1.20Base

1.20
0.00
0.00 3,314.20

3,314.20
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0034.300000Local1.000000
34.300000 0.00 1.50Base

1.50
0.00
0.00 3,431.50

3,431.50
066849100 Total

2.70 0.000.00 6,745.70200.000 Local

0.00 2.70 0.00 6,745.70Base

CABRERA CAPITAL MARKETS USD/DTC067774109 BARNES + NOBLE INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,000.000 0.0013.671900Local1.000000
13.671900 0.00 12.00Base

12.00
0.00
0.00 13,683.90

13,683.90

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.009.217500Local1.000000
9.217500 0.00 6.00Base

6.00
0.00
0.00 3,693.00

3,693.00
067774109 Total

18.00 0.000.00 17,376.901,400.000 Local

0.00 18.00 0.00 17,376.90Base

CABRERA CAPITAL MARKETS USD/DTC06777U101 BARNES + NOBLE EDUCATION INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

700.000 0.0012.429900Local1.000000
12.429900 0.00 8.40Base

8.40
0.00
0.00 8,709.33

8,709.33

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0014.000000Local1.000000
14.000000 0.00 1.50Base

1.50
0.00
0.00 1,401.50

1,401.50
06777U101 Total

9.90 0.000.00 10,110.83800.000 Local

0.00 9.90 0.00 10,110.83Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC067806109 BARNES GROUP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0038.310000Local1.000000
38.310000 0.00 1.50Base

1.50
0.00
0.00 3,832.50

3,832.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,100.000 0.0038.177800Local1.000000
38.177800 0.00 13.20Base

13.20
0.00
0.00 42,008.78

42,008.78

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0038.280000Local1.000000
38.280000 0.00 1.50Base

1.50
0.00
0.00 3,829.50

3,829.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0036.403300Local1.000000
36.403300 0.00 4.50Base

4.50
0.00
0.00 10,925.49

10,925.49
067806109 Total

20.70 0.000.00 60,596.271,600.000 Local

0.00 20.70 0.00 60,596.27Base

CABRERA CAPITAL MARKETS USD/DTC06846N104 BILL BARRETT CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,100.000 0.005.058000Local1.000000
5.058000 0.00 13.20Base

13.20
0.00
0.00 5,577.00

5,577.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.004.020000Local1.000000
4.020000 0.00 6.00Base

6.00
0.00
0.00 1,614.00

1,614.00
06846N104 Total

19.20 0.000.00 7,191.001,500.000 Local

0.00 19.20 0.00 7,191.00Base

CABRERA CAPITAL MARKETS USD/DTC06985P100 BASIC ENERGY SERVICES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

900.000 0.003.870600Local1.000000
3.870600 0.00 10.80Base

10.80
0.00
0.00 3,494.34

3,494.34

CABRERA CAPITAL MARKETS USD/DTC070203104 BASSETT FURNITURE INDS 20 Oct 2015 0.01COMMON STOCK USD5. 23 Oct 2015

200.000 0.0031.595000Local1.000000
31.595000 0.00 2.40Base

2.40
0.00
0.00 6,321.40

6,321.40
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0027.155000Local1.000000
27.155000 0.00 1.50Base

1.50
0.00
0.00 2,717.00

2,717.00
070203104 Total

3.90 0.000.00 9,038.40300.000 Local

0.00 3.90 0.00 9,038.40Base

CABRERA CAPITAL MARKETS USD/DTC073271108 BAZAARVOICE INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

700.000 0.004.421400Local1.000000
4.421400 0.00 8.40Base

8.40
0.00
0.00 3,103.38

3,103.38

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC073295107 BBCN BANCORP INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0015.395000Local1.000000
15.395000 0.00 1.50Base

1.50
0.00
0.00 1,541.00

1,541.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,600.000 0.0015.831300Local1.000000
15.831300 0.00 19.20Base

19.20
0.00
0.00 25,349.28

25,349.28

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0017.477500Local1.000000
17.477500 0.00 3.00Base

3.00
0.00
0.00 3,498.50

3,498.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0016.865000Local1.000000
16.865000 0.00 7.50Base

7.50
0.00
0.00 8,440.00

8,440.00
073295107 Total

31.20 0.000.00 38,828.782,400.000 Local

0.00 31.20 0.00 38,828.78Base

CABRERA CAPITAL MARKETS USD/DTC073685109 BEACON ROOFING SUPPLY INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

700.000 0.0034.632900Local1.000000
34.632900 0.00 8.40Base

8.40
0.00
0.00 24,251.43

24,251.43
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Units/Original Face
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0037.200000Local1.000000
37.200000 0.00 1.50Base

1.50
0.00
0.00 3,721.50

3,721.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0041.205000Local1.000000
41.205000 0.00 3.00Base

3.00
0.00
0.00 8,244.00

8,244.00
073685109 Total

12.90 0.000.00 36,216.931,000.000 Local

0.00 12.90 0.00 36,216.93Base

CABRERA CAPITAL MARKETS USD/DTC073844102 BEAR STATE FINANCIAL INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.009.618600Local1.000000
9.618600 0.00 3.60Base

3.60
0.00
0.00 2,889.18

2,889.18

CABRERA CAPITAL MARKETS USD/DTC07556Q881 BEAZER HOMES USA INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

700.000 0.0015.544000Local1.000000
15.544000 0.00 8.40Base

8.40
0.00
0.00 10,889.20

10,889.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0012.175000Local1.000000
12.175000 0.00 4.50Base

4.50
0.00
0.00 3,657.00

3,657.00
07556Q881 Total

12.90 0.000.00 14,546.201,000.000 Local

0.00 12.90 0.00 14,546.20Base

CABRERA CAPITAL MARKETS USD/DTC075571109 BEBE STORES INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

700.000 0.001.150000Local1.000000
1.150000 0.00 8.40Base

8.40
0.00
0.00 813.40

813.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC077347300 BEL FUSE INC CL B 15 Oct 2015 0.02COMMON STOCK USD.1 20 Oct 2015

100.000 0.0020.590000Local1.000000
20.590000 0.00 1.50Base

1.50
0.00
0.00 2,060.50

2,060.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0021.470000Local1.000000
21.470000 0.00 2.40Base

2.40
0.00
0.00 4,296.40

4,296.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.710000Local1.000000
18.710000 0.00 1.50Base

1.50
0.00
0.00 1,872.50

1,872.50
077347300 Total

5.40 0.000.00 8,229.40400.000 Local

0.00 5.40 0.00 8,229.40Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC08160H101 BENCHMARK ELECTRONICS INC 15 Oct 2015 0.02COMMON STOCK USD.1 20 Oct 2015

100.000 0.0023.490000Local1.000000
23.490000 0.00 1.50Base

1.50
0.00
0.00 2,350.50

2,350.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,100.000 0.0023.296400Local1.000000
23.296400 0.00 13.20Base

13.20
0.00
0.00 25,639.24

25,639.24

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0020.150000Local1.000000
20.150000 0.00 1.50Base

1.50
0.00
0.00 2,016.50

2,016.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0020.760000Local1.000000
20.760000 0.00 4.50Base

4.50
0.00
0.00 6,232.50

6,232.50
08160H101 Total

20.70 0.000.00 36,238.741,600.000 Local

0.00 20.70 0.00 36,238.74Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC08171T102 BENEFICIAL BANCORP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

200.000 0.0013.790000Local1.000000
13.790000 0.00 3.00Base

3.00
0.00
0.00 2,761.00

2,761.00
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,700.000 0.0013.882900Local1.000000
13.882900 0.00 20.40Base

20.40
0.00
0.00 23,621.33

23,621.33

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0013.641700Local1.000000
13.641700 0.00 4.50Base

4.50
0.00
0.00 4,097.01

4,097.01

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0013.720000Local1.000000
13.720000 0.00 6.00Base

6.00
0.00
0.00 5,494.00

5,494.00
08171T102 Total

33.90 0.000.00 35,973.342,600.000 Local

0.00 33.90 0.00 35,973.34Base

CABRERA CAPITAL MARKETS USD/DTC084680107 BERKSHIRE HILLS BANCORP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.0027.703300Local1.000000
27.703300 0.00 7.20Base

7.20
0.00
0.00 16,629.18

16,629.18

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0029.600000Local1.000000
29.600000 0.00 1.50Base

1.50
0.00
0.00 2,961.50

2,961.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0029.650000Local1.000000
29.650000 0.00 3.00Base

3.00
0.00
0.00 5,933.00

5,933.00
084680107 Total

11.70 0.000.00 25,523.68900.000 Local

0.00 11.70 0.00 25,523.68Base

CABRERA CAPITAL MARKETS USD/DTC08579W103 BERRY PLASTICS GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,000.000 0.0033.970000Local1.000000
33.970000 0.00 12.00Base

12.00
0.00
0.00 33,982.00

33,982.00
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0035.425000Local1.000000
35.425000 0.00 3.00Base

3.00
0.00
0.00 7,088.00

7,088.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0035.903300Local1.000000
35.903300 0.00 4.50Base

4.50
0.00
0.00 10,775.49

10,775.49
08579W103 Total

19.50 0.000.00 51,845.491,500.000 Local

0.00 19.50 0.00 51,845.49Base

CABRERA CAPITAL MARKETS USD/DTC08915P101 BIG 5 SPORTING GOODS CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0010.940000Local1.000000
10.940000 0.00 4.80Base

4.80
0.00
0.00 4,380.80

4,380.80

CABRERA CAPITAL MARKETS USD/DTC08986R101 BIGLARI HOLDINGS INC 20 Oct 2015 0.01COMMON STOCK USD.5 23 Oct 2015

37.000 0.00375.000000Local1.000000
375.000000 0.00 0.44Base

0.44
0.00
0.00 13,875.44

13,875.44

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0119 Nov 2015

5.000 0.00363.490000Local1.000000
363.490000 0.00 0.07Base

0.07
0.00
0.00 1,817.52

1,817.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

9.000 0.00338.967800Local1.000000
338.967800 0.00 0.14Base

0.14
0.00
0.00 3,050.85

3,050.85
08986R101 Total

0.65 0.000.00 18,743.8151.000 Local

0.00 0.65 0.00 18,743.81Base

CABRERA CAPITAL MARKETS USD/DTC09058V103 BIOCRYST PHARMACEUTICALS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.008.392700Local1.000000
8.392700 0.00 3.60Base

3.60
0.00
0.00 2,521.41

2,521.41
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CABRERA CAPITAL MARKETS USD/DTC09069N108 BIOSCRIP INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

1,500.000 0.001.840800Local1.000000
1.840800 0.00 18.00Base

18.00
0.00
0.00 2,779.20

2,779.20

CABRERA CAPITAL MARKETS USD/DTC091826107 BLACK BOX CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

300.000 0.0015.833300Local1.000000
15.833300 0.00 3.60Base

3.60
0.00
0.00 4,753.59

4,753.59

CABRERA CAPITAL MARKETS USD/DTC09202G101 BLACK DIAMOND INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

500.000 0.005.133000Local1.000000
5.133000 0.00 6.00Base

6.00
0.00
0.00 2,572.50

2,572.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC092113109 BLACK HILLS CORP 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0045.390000Local1.000000
45.390000 0.00 1.50Base

1.50
0.00
0.00 4,540.50

4,540.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0045.924000Local1.000000
45.924000 0.00 10.80Base

10.80
0.00
0.00 41,342.40

41,342.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0044.262000Local1.000000
44.262000 0.00 3.00Base

3.00
0.00
0.00 8,855.40

8,855.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0043.220000Local1.000000
43.220000 0.00 3.00Base

3.00
0.00
0.00 8,647.00

8,647.00
092113109 Total

18.30 0.000.00 63,385.301,400.000 Local

0.00 18.30 0.00 63,385.30Base

CABRERA CAPITAL MARKETS USD/DTC095229100 BLUCORA INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

900.000 0.0011.782600Local1.000000
11.782600 0.00 10.80Base

10.80
0.00
0.00 10,615.14

10,615.14
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0010.277500Local1.000000
10.277500 0.00 3.00Base

3.00
0.00
0.00 2,058.50

2,058.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0010.610000Local1.000000
10.610000 0.00 3.00Base

3.00
0.00
0.00 2,125.00

2,125.00
095229100 Total

16.80 0.000.00 14,798.641,300.000 Local

0.00 16.80 0.00 14,798.64Base

CABRERA CAPITAL MARKETS USD/DTC095573101 BLUE HILLS BANCORP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.0014.046700Local1.000000
14.046700 0.00 7.20Base

7.20
0.00
0.00 8,435.22

8,435.22

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0014.270000Local1.000000
14.270000 0.00 1.50Base

1.50
0.00
0.00 1,428.50

1,428.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0016.035000Local1.000000
16.035000 0.00 3.00Base

3.00
0.00
0.00 3,210.00

3,210.00
095573101 Total

11.70 0.000.00 13,073.72900.000 Local

0.00 11.70 0.00 13,073.72Base

CABRERA CAPITAL MARKETS USD/DTC09627J102 BLUEROCK RESIDENTIAL GROWTH 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

400.000 0.0012.225000Local1.000000
12.225000 0.00 4.80Base

4.80
0.00
0.00 4,894.80

4,894.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC096761101 BOB EVANS FARMS 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0043.780000Local1.000000
43.780000 0.00 1.50Base

1.50
0.00
0.00 4,379.50

4,379.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0045.523700Local1.000000
45.523700 0.00 4.80Base

4.80
0.00
0.00 18,214.28

18,214.28

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0040.450000Local1.000000
40.450000 0.00 1.50Base

1.50
0.00
0.00 4,046.50

4,046.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0041.020000Local1.000000
41.020000 0.00 1.50Base

1.50
0.00
0.00 4,103.50

4,103.50
096761101 Total

9.30 0.000.00 30,743.78700.000 Local

0.00 9.30 0.00 30,743.78Base

CABRERA CAPITAL MARKETS USD/DTC09739C102 BOINGO WIRELESS INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

400.000 0.007.857800Local1.000000
7.857800 0.00 4.80Base

4.80
0.00
0.00 3,147.92

3,147.92

CABRERA CAPITAL MARKETS USD/DTC09739D100 BOISE CASCADE CO 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0027.185000Local1.000000
27.185000 0.00 2.40Base

2.40
0.00
0.00 5,439.40

5,439.40

CABRERA CAPITAL MARKETS USD/DTC097793103 BONANZA CREEK ENERGY INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,100.000 0.006.862700Local1.000000
6.862700 0.00 13.20Base

13.20
0.00
0.00 7,562.17

7,562.17

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.008.210000Local1.000000
8.210000 0.00 3.00Base

3.00
0.00
0.00 1,645.00

1,645.00
097793103 Total

16.20 0.000.00 9,207.171,300.000 Local

0.00 16.20 0.00 9,207.17Base
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CABRERA CAPITAL MARKETS USD/DTC101119105 BOSTON PRIVATE FINL HOLDING 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

1,800.000 0.0011.861200Local1.000000
11.861200 0.00 21.60Base

21.60
0.00
0.00 21,371.76

21,371.76

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0011.395000Local1.000000
11.395000 0.00 3.00Base

3.00
0.00
0.00 2,282.00

2,282.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0011.458000Local1.000000
11.458000 0.00 7.50Base

7.50
0.00
0.00 5,736.50

5,736.50
101119105 Total

32.10 0.000.00 29,390.262,500.000 Local

0.00 32.10 0.00 29,390.26Base

CABRERA CAPITAL MARKETS USD/DTC101388106 BOTTOMLINE TECHNOLOGIES (DE) 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

200.000 0.0025.680000Local1.000000
25.680000 0.00 2.40Base

2.40
0.00
0.00 5,138.40

5,138.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC101405108 BOULDER BRANDS INC 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

200.000 0.008.825000Local1.000000
8.825000 0.00 3.00Base

3.00
0.00
0.00 1,768.00

1,768.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.008.650000Local1.000000
8.650000 0.00 1.20Base

1.20
0.00
0.00 866.20

866.20
101405108 Total

4.20 0.000.00 2,634.20300.000 Local

0.00 4.20 0.00 2,634.20Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC104674106 BRADY CORPORATION   CL A 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0022.430000Local1.000000
22.430000 0.00 1.50Base

1.50
0.00
0.00 2,244.50

2,244.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0022.396600Local1.000000
22.396600 0.00 10.80Base

10.80
0.00
0.00 20,167.74

20,167.74

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0021.465000Local1.000000
21.465000 0.00 3.00Base

3.00
0.00
0.00 4,296.00

4,296.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0024.315000Local1.000000
24.315000 0.00 3.00Base

3.00
0.00
0.00 4,866.00

4,866.00
104674106 Total

18.30 0.000.00 31,574.241,400.000 Local

0.00 18.30 0.00 31,574.24Base

CABRERA CAPITAL MARKETS USD/DTC10567B109 BRAVO BRIO RESTAURANT GROUP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

100.000 0.0011.900000Local1.000000
11.900000 0.00 1.20Base

1.20
0.00
0.00 1,191.20

1,191.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC108035106 BRIDGE BANCORP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0027.659000Local1.000000
27.659000 0.00 1.50Base

1.50
0.00
0.00 2,767.40

2,767.40

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

300.000 0.0028.105300Local1.000000
28.105300 0.00 3.60Base

3.60
0.00
0.00 8,435.19

8,435.19

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0030.960000Local1.000000
30.960000 0.00 1.50Base

1.50
0.00
0.00 3,097.50

3,097.50
108035106 Total

6.60 0.000.00 14,300.09500.000 Local

0.00 6.60 0.00 14,300.09Base
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Units/Original Face
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CABRERA CAPITAL MARKETS USD/DTC10807M105 BRIDGEPOINT EDUCATION IN W/D 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.008.852100Local1.000000
8.852100 0.00 4.80Base

4.80
0.00
0.00 3,545.64

3,545.64

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC109043109 BRIGGS + STRATTON 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0020.805000Local1.000000
20.805000 0.00 1.50Base

1.50
0.00
0.00 2,082.00

2,082.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0020.750000Local1.000000
20.750000 0.00 10.80Base

10.80
0.00
0.00 18,685.80

18,685.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.090000Local1.000000
18.090000 0.00 1.50Base

1.50
0.00
0.00 1,810.50

1,810.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0016.851700Local1.000000
16.851700 0.00 4.50Base

4.50
0.00
0.00 5,060.01

5,060.01
109043109 Total

18.30 0.000.00 27,638.311,400.000 Local

0.00 18.30 0.00 27,638.31Base

CABRERA CAPITAL MARKETS USD/DTC10921T101 BRIGHTCOVE 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.005.430000Local1.000000
5.430000 0.00 1.20Base

1.20
0.00
0.00 544.20

544.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC110394103 BRISTOW GROUP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0033.695000Local1.000000
33.695000 0.00 1.50Base

1.50
0.00
0.00 3,371.00

3,371.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0036.111000Local1.000000
36.111000 0.00 8.40Base

8.40
0.00
0.00 25,286.10

25,286.10
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0030.400000Local1.000000
30.400000 0.00 1.50Base

1.50
0.00
0.00 3,041.50

3,041.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0025.030000Local1.000000
25.030000 0.00 1.50Base

1.50
0.00
0.00 2,504.50

2,504.50
110394103 Total

12.90 0.000.00 34,203.101,000.000 Local

0.00 12.90 0.00 34,203.10Base

CABRERA CAPITAL MARKETS USD/DTC11373M107 BROOKLINE BANCORP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,600.000 0.0010.636800Local1.000000
10.636800 0.00 19.20Base

19.20
0.00
0.00 17,038.08

17,038.08

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0011.525000Local1.000000
11.525000 0.00 3.00Base

3.00
0.00
0.00 2,308.00

2,308.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0011.877500Local1.000000
11.877500 0.00 6.00Base

6.00
0.00
0.00 4,757.00

4,757.00
11373M107 Total

28.20 0.000.00 24,103.082,200.000 Local

0.00 28.20 0.00 24,103.08Base

CABRERA CAPITAL MARKETS USD/DTC114340102 BROOKS AUTOMATION INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,500.000 0.0011.692600Local1.000000
11.692600 0.00 18.00Base

18.00
0.00
0.00 17,556.90

17,556.90

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0010.870000Local1.000000
10.870000 0.00 3.00Base

3.00
0.00
0.00 2,177.00

2,177.00
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0011.357500Local1.000000
11.357500 0.00 6.00Base

6.00
0.00
0.00 4,549.00

4,549.00
114340102 Total

27.00 0.000.00 24,282.902,100.000 Local

0.00 27.00 0.00 24,282.90Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC117665109 BRYN MAWR BANK CORP 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0030.490000Local1.000000
30.490000 0.00 1.50Base

1.50
0.00
0.00 3,050.50

3,050.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

300.000 0.0030.606700Local1.000000
30.606700 0.00 3.60Base

3.60
0.00
0.00 9,185.61

9,185.61

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0029.337800Local1.000000
29.337800 0.00 1.50Base

1.50
0.00
0.00 2,935.28

2,935.28

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0029.000000Local1.000000
29.000000 0.00 1.50Base

1.50
0.00
0.00 2,901.50

2,901.50
117665109 Total

8.10 0.000.00 18,072.89600.000 Local

0.00 8.10 0.00 18,072.89Base

CABRERA CAPITAL MARKETS USD/DTC120076104 BUILD A BEAR WORKSHOP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0018.445000Local1.000000
18.445000 0.00 3.60Base

3.60
0.00
0.00 5,537.10

5,537.10

CABRERA CAPITAL MARKETS USD/DTC122017106 BURLINGTON STORES INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

200.000 0.0050.989600Local1.000000
50.989600 0.00 2.40Base

2.40
0.00
0.00 10,200.32

10,200.32
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0043.130000Local1.000000
43.130000 0.00 1.50Base

1.50
0.00
0.00 4,314.50

4,314.50
122017106 Total

3.90 0.000.00 14,514.82300.000 Local

0.00 3.90 0.00 14,514.82Base

CABRERA CAPITAL MARKETS USD/DTC12477X106 CAI INTERNATIONAL INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

300.000 0.0010.332500Local1.000000
10.332500 0.00 3.60Base

3.60
0.00
0.00 3,103.35

3,103.35

CABRERA CAPITAL MARKETS USD/DTC124805102 CBIZ INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,100.000 0.0011.082300Local1.000000
11.082300 0.00 13.20Base

13.20
0.00
0.00 12,203.73

12,203.73

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0010.395000Local1.000000
10.395000 0.00 6.00Base

6.00
0.00
0.00 4,164.00

4,164.00
124805102 Total

19.20 0.000.00 16,367.731,500.000 Local

0.00 19.20 0.00 16,367.73Base

CABRERA CAPITAL MARKETS USD/DTC125071100 CDI CORP 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

300.000 0.008.596700Local1.000000
8.596700 0.00 3.60Base

3.60
0.00
0.00 2,582.61

2,582.61

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC125141101 CECO ENVIRONMENTAL CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

1,200.000 0.008.598900Local1.000000
8.598900 0.00 18.00Base

18.00
0.00
0.00 10,336.68

10,336.68

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.008.696000Local1.000000
8.696000 0.00 6.00Base

6.00
0.00
0.00 4,354.00

4,354.00
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125141101 Total

24.00 0.000.00 14,690.681,700.000 Local

0.00 24.00 0.00 14,690.68Base

CABRERA CAPITAL MARKETS USD/DTC12547R105 CIFC LLC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

300.000 0.007.158300Local1.000000
7.158300 0.00 3.60Base

3.60
0.00
0.00 2,151.09

2,151.09

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12561W105 CLECO CORPORATION 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

200.000 0.0053.552500Local1.000000
53.552500 0.00 3.00Base

3.00
0.00
0.00 10,713.50

10,713.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0053.516900Local1.000000
53.516900 0.00 14.40Base

14.40
0.00
0.00 64,234.68

64,234.68

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0049.060000Local1.000000
49.060000 0.00 3.00Base

3.00
0.00
0.00 9,815.00

9,815.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0051.810000Local1.000000
51.810000 0.00 4.50Base

4.50
0.00
0.00 15,547.50

15,547.50
12561W105 Total

24.90 0.000.00 100,310.681,900.000 Local

0.00 24.90 0.00 100,310.68Base

CABRERA CAPITAL MARKETS USD/DTC125906107 CSS INDUSTRIES INC 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

200.000 0.0025.750000Local1.000000
25.750000 0.00 2.40Base

2.40
0.00
0.00 5,152.40

5,152.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0027.719600Local1.000000
27.719600 0.00 1.50Base

1.50
0.00
0.00 2,773.46

2,773.46
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125906107 Total

3.90 0.000.00 7,925.86300.000 Local

0.00 3.90 0.00 7,925.86Base

CABRERA CAPITAL MARKETS USD/DTC12591N109 C1 FINANCIAL INC 20 Oct 2015 0.01COMMON STOCK USD1.0 23 Oct 2015

100.000 0.0020.200000Local1.000000
20.200000 0.00 1.20Base

1.20
0.00
0.00 2,021.20

2,021.20

CABRERA CAPITAL MARKETS USD/DTC126128107 CNB FINANCIAL CORP/PA 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

300.000 0.0018.750000Local1.000000
18.750000 0.00 3.60Base

3.60
0.00
0.00 5,628.60

5,628.60

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.720000Local1.000000
18.720000 0.00 1.50Base

1.50
0.00
0.00 1,873.50

1,873.50
126128107 Total

5.10 0.000.00 7,502.10400.000 Local

0.00 5.10 0.00 7,502.10Base

CABRERA CAPITAL MARKETS USD/DTC12618T105 CRA INTERNATIONAL INC 20 Oct 2015 12 0.01COMMON STOCK 04 Nov 2015

200.000 0.0023.296700Local1.000000
23.296700 0.00 2.40Base

2.40
0.00
0.00 4,661.74

4,661.74

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0021.986400Local1.000000
21.986400 0.00 1.50Base

1.50
0.00
0.00 2,200.14

2,200.14
12618T105 Total

3.90 0.000.00 6,861.88300.000 Local

0.00 3.90 0.00 6,861.88Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12621E103 CNO FINANCIAL GROUP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

300.000 0.0019.275000Local1.000000
19.275000 0.00 4.50Base

4.50
0.00
0.00 5,787.00

5,787.00

Books Closed Prepared by State StreetPage 1076



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

4,000.000 0.0019.509600Local1.000000
19.509600 0.00 48.00Base

48.00
0.00
0.00 78,086.40

78,086.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

600.000 0.0019.308300Local1.000000
19.308300 0.00 9.00Base

9.00
0.00
0.00 11,593.98

11,593.98

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,100.000 0.0019.033600Local1.000000
19.033600 0.00 16.50Base

16.50
0.00
0.00 20,953.46

20,953.46
12621E103 Total

78.00 0.000.00 116,420.846,000.000 Local

0.00 78.00 0.00 116,420.84Base

CABRERA CAPITAL MARKETS USD/DTC126501105 CTS CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

700.000 0.0019.670800Local1.000000
19.670800 0.00 8.40Base

8.40
0.00
0.00 13,777.96

13,777.96

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.270000Local1.000000
18.270000 0.00 1.50Base

1.50
0.00
0.00 1,828.50

1,828.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0018.270000Local1.000000
18.270000 0.00 3.00Base

3.00
0.00
0.00 3,657.00

3,657.00
126501105 Total

12.90 0.000.00 19,263.461,000.000 Local

0.00 12.90 0.00 19,263.46Base

CABRERA CAPITAL MARKETS USD/DTC126534106 CU BANCORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

300.000 0.0022.796000Local1.000000
22.796000 0.00 3.60Base

3.60
0.00
0.00 6,842.40

6,842.40
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0026.240000Local1.000000
26.240000 0.00 1.50Base

1.50
0.00
0.00 2,625.50

2,625.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0026.000000Local1.000000
26.000000 0.00 1.50Base

1.50
0.00
0.00 2,601.50

2,601.50
126534106 Total

6.60 0.000.00 12,069.40500.000 Local

0.00 6.60 0.00 12,069.40Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC126600105 CVB FINANCIAL CORP 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0016.800000Local1.000000
16.800000 0.00 1.50Base

1.50
0.00
0.00 1,681.50

1,681.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,200.000 0.0016.988600Local1.000000
16.988600 0.00 26.40Base

26.40
0.00
0.00 37,401.32

37,401.32

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.0017.602500Local1.000000
17.602500 0.00 6.00Base

6.00
0.00
0.00 7,047.00

7,047.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0017.603000Local1.000000
17.603000 0.00 7.50Base

7.50
0.00
0.00 8,809.00

8,809.00
126600105 Total

41.40 0.000.00 54,938.823,200.000 Local

0.00 41.40 0.00 54,938.82Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12673A108 CYS INVESTMENTS INC 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

300.000 0.007.915000Local1.000000
7.915000 0.00 4.50Base

4.50
0.00
0.00 2,379.00

2,379.00
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

3,200.000 0.007.931300Local1.000000
7.931300 0.00 38.40Base

38.40
0.00
0.00 25,418.56

25,418.56

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

500.000 0.007.512000Local1.000000
7.512000 0.00 7.50Base

7.50
0.00
0.00 3,763.50

3,763.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

800.000 0.007.488100Local1.000000
7.488100 0.00 12.00Base

12.00
0.00
0.00 6,002.48

6,002.48
12673A108 Total

62.40 0.000.00 37,563.544,800.000 Local

0.00 62.40 0.00 37,563.54Base

CABRERA CAPITAL MARKETS USD/DTC12709P103 CABOT MICROELECTRONICS CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.0041.925000Local1.000000
41.925000 0.00 1.20Base

1.20
0.00
0.00 4,193.70

4,193.70

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0042.980000Local1.000000
42.980000 0.00 1.50Base

1.50
0.00
0.00 4,299.50

4,299.50
12709P103 Total

2.70 0.000.00 8,493.20200.000 Local

0.00 2.70 0.00 8,493.20Base

CABRERA CAPITAL MARKETS USD/DTC127190304 CACI INTERNATIONAL INC  CL A 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

500.000 0.0082.583900Local1.000000
82.583900 0.00 6.00Base

6.00
0.00
0.00 41,297.95

41,297.95

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0094.855500Local1.000000
94.855500 0.00 3.00Base

3.00
0.00
0.00 18,974.10

18,974.10
127190304 Total
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Units/Original Face

Comm Per Shr

9.00 0.000.00 60,272.05700.000 Local

0.00 9.00 0.00 60,272.05Base

CABRERA CAPITAL MARKETS USD/DTC127686103 CAESARS ENTERTAINMENT CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,200.000 0.008.000900Local1.000000
8.000900 0.00 14.40Base

14.40
0.00
0.00 9,615.48

9,615.48

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.007.645000Local1.000000
7.645000 0.00 7.50Base

7.50
0.00
0.00 3,830.00

3,830.00
127686103 Total

21.90 0.000.00 13,445.481,700.000 Local

0.00 21.90 0.00 13,445.48Base

CABRERA CAPITAL MARKETS USD/DTC12768T103 CAESARS ACQUISITION CO CL A 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,000.000 0.007.366000Local1.000000
7.366000 0.00 12.00Base

12.00
0.00
0.00 7,378.00

7,378.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.007.590000Local1.000000
7.590000 0.00 6.00Base

6.00
0.00
0.00 3,042.00

3,042.00
12768T103 Total

18.00 0.000.00 10,420.001,400.000 Local

0.00 18.00 0.00 10,420.00Base

CABRERA CAPITAL MARKETS USD/DTC12811R104 CALAMOS ASSET MANAGEMENT A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.009.569400Local1.000000
9.569400 0.00 3.60Base

3.60
0.00
0.00 2,874.42

2,874.42

MERGER NON CASH USD/DTC128195104 CALATLANTIC GROUP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

19,057.000 0.0038.367504Local1.000000
38.367504 0.00 0.00Base

0.00
0.00
0.00 731,169.53

731,169.53

REVERSE SPLIT NON CASH USD/DTC01 Oct 2015 01 Oct 2015
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ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

17,942.000 0.0027.924147Local1.000000
27.924147 0.00 0.00Base

0.00
0.00
0.00 501,015.05

501,015.05

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC15 Oct 2015 0.0220 Oct 2015

100.000 0.0041.040000Local1.000000
41.040000 0.00 1.50Base

1.50
0.00
0.00 4,105.50

4,105.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0042.187400Local1.000000
42.187400 0.00 14.40Base

14.40
0.00
0.00 50,639.28

50,639.28

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0040.290000Local1.000000
40.290000 0.00 3.00Base

3.00
0.00
0.00 8,061.00

8,061.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0038.630000Local1.000000
38.630000 0.00 4.50Base

4.50
0.00
0.00 11,593.50

11,593.50
128195104 Total

23.40 0.000.00 1,306,583.8638,799.000 Local

0.00 23.40 0.00 1,306,583.86Base

CABRERA CAPITAL MARKETS USD/DTC129500104 CALERES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

800.000 0.0031.600000Local1.000000
31.600000 0.00 9.60Base

9.60
0.00
0.00 25,289.60

25,289.60

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0026.630000Local1.000000
26.630000 0.00 1.50Base

1.50
0.00
0.00 2,664.50

2,664.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0028.265500Local1.000000
28.265500 0.00 3.00Base

3.00
0.00
0.00 5,656.10

5,656.10
129500104 Total

14.10 0.000.00 33,610.201,100.000 Local
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Comm Per Shr

0.00 14.10 0.00 33,610.20Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC129603106 CALGON CARBON CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0017.210000Local1.000000
17.210000 0.00 1.50Base

1.50
0.00
0.00 1,722.50

1,722.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0017.133300Local1.000000
17.133300 0.00 7.20Base

7.20
0.00
0.00 10,287.18

10,287.18

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0015.430000Local1.000000
15.430000 0.00 1.50Base

1.50
0.00
0.00 1,544.50

1,544.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0016.927500Local1.000000
16.927500 0.00 3.00Base

3.00
0.00
0.00 3,388.50

3,388.50
129603106 Total

13.20 0.000.00 16,942.681,000.000 Local

0.00 13.20 0.00 16,942.68Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC130788102 CALIFORNIA WATER SERVICE GRP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0023.000000Local1.000000
23.000000 0.00 1.50Base

1.50
0.00
0.00 2,301.50

2,301.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0023.681100Local1.000000
23.681100 0.00 10.80Base

10.80
0.00
0.00 21,323.79

21,323.79

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0021.490000Local1.000000
21.490000 0.00 3.00Base

3.00
0.00
0.00 4,301.00

4,301.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0023.320000Local1.000000
23.320000 0.00 3.00Base

3.00
0.00
0.00 4,667.00

4,667.00
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130788102 Total

18.30 0.000.00 32,593.291,400.000 Local

0.00 18.30 0.00 32,593.29Base

CABRERA CAPITAL MARKETS USD/DTC13089P101 CALITHERA BIOSCIENCES INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

300.000 0.007.520000Local1.000000
7.520000 0.00 3.60Base

3.60
0.00
0.00 2,259.60

2,259.60

CABRERA CAPITAL MARKETS USD/DTC13100M509 CALIX INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

1,000.000 0.008.882000Local1.000000
8.882000 0.00 12.00Base

12.00
0.00
0.00 8,894.00

8,894.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.007.517500Local1.000000
7.517500 0.00 6.00Base

6.00
0.00
0.00 3,013.00

3,013.00
13100M509 Total

18.00 0.000.00 11,907.001,400.000 Local

0.00 18.00 0.00 11,907.00Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC131193104 CALLAWAY GOLF COMPANY 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

200.000 0.008.980000Local1.000000
8.980000 0.00 3.00Base

3.00
0.00
0.00 1,799.00

1,799.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,500.000 0.009.004500Local1.000000
9.004500 0.00 18.00Base

18.00
0.00
0.00 13,524.75

13,524.75

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.009.827500Local1.000000
9.827500 0.00 3.00Base

3.00
0.00
0.00 1,968.50

1,968.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.009.780000Local1.000000
9.780000 0.00 7.50Base

7.50
0.00
0.00 4,897.50

4,897.50
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131193104 Total

31.50 0.000.00 22,189.752,400.000 Local

0.00 31.50 0.00 22,189.75Base

CABRERA CAPITAL MARKETS USD/DTC13123X102 CALLON PETROLEUM CO 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,500.000 0.008.286300Local1.000000
8.286300 0.00 18.00Base

18.00
0.00
0.00 12,447.45

12,447.45

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.008.967500Local1.000000
8.967500 0.00 3.00Base

3.00
0.00
0.00 1,796.50

1,796.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.008.745000Local1.000000
8.745000 0.00 4.50Base

4.50
0.00
0.00 2,628.00

2,628.00
13123X102 Total

25.50 0.000.00 16,871.952,000.000 Local

0.00 25.50 0.00 16,871.95Base

CABRERA CAPITAL MARKETS USD/DTC13201A107 CAMBIUM LEARNING GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

300.000 0.005.008900Local1.000000
5.008900 0.00 3.60Base

3.60
0.00
0.00 1,506.27

1,506.27

CABRERA CAPITAL MARKETS USD/DTC133034108 CAMDEN NATIONAL CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

100.000 0.0039.970000Local1.000000
39.970000 0.00 1.20Base

1.20
0.00
0.00 3,998.20

3,998.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0043.950000Local1.000000
43.950000 0.00 1.50Base

1.50
0.00
0.00 4,396.50

4,396.50
133034108 Total

2.70 0.000.00 8,394.70200.000 Local

0.00 2.70 0.00 8,394.70Base
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC13466Y105 CAMPUS CREST COMMUNITIES INC 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

1,400.000 0.006.541200Local1.000000
6.541200 0.00 16.80Base

16.80
0.00
0.00 9,174.48

9,174.48

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.006.755000Local1.000000
6.755000 0.00 7.50Base

7.50
0.00
0.00 3,385.00

3,385.00
13466Y105 Total

24.30 0.000.00 12,559.481,900.000 Local

0.00 24.30 0.00 12,559.48Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC139674105 CAPITAL CITY BANK GROUP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0015.690000Local1.000000
15.690000 0.00 1.50Base

1.50
0.00
0.00 1,570.50

1,570.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0015.079700Local1.000000
15.079700 0.00 2.40Base

2.40
0.00
0.00 3,018.34

3,018.34

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0015.740000Local1.000000
15.740000 0.00 1.50Base

1.50
0.00
0.00 1,575.50

1,575.50
139674105 Total

5.40 0.000.00 6,164.34400.000 Local

0.00 5.40 0.00 6,164.34Base

CABRERA CAPITAL MARKETS USD/DTC139794101 CAPITAL BANK FINANCIAL CL A 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

500.000 0.0031.394000Local1.000000
31.394000 0.00 6.00Base

6.00
0.00
0.00 15,703.00

15,703.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0033.010000Local1.000000
33.010000 0.00 1.50Base

1.50
0.00
0.00 3,302.50

3,302.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0032.530000Local1.000000
32.530000 0.00 1.50Base

1.50
0.00
0.00 3,254.50

3,254.50
139794101 Total

9.00 0.000.00 22,260.00700.000 Local

0.00 9.00 0.00 22,260.00Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC14057J101 CAPITOL FEDERAL FINANCIAL IN 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

300.000 0.0012.498300Local1.000000
12.498300 0.00 4.50Base

4.50
0.00
0.00 3,753.99

3,753.99

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,800.000 0.0012.627400Local1.000000
12.627400 0.00 33.60Base

33.60
0.00
0.00 35,390.32

35,390.32

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.0012.872500Local1.000000
12.872500 0.00 6.00Base

6.00
0.00
0.00 5,155.00

5,155.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

800.000 0.0012.753100Local1.000000
12.753100 0.00 12.00Base

12.00
0.00
0.00 10,214.48

10,214.48
14057J101 Total

56.10 0.000.00 54,513.794,300.000 Local

0.00 56.10 0.00 54,513.79Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC14067E506 CAPSTEAD MORTGAGE CORP 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

200.000 0.0010.320000Local1.000000
10.320000 0.00 3.00Base

3.00
0.00
0.00 2,067.00

2,067.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,900.000 0.0010.367700Local1.000000
10.367700 0.00 22.80Base

22.80
0.00
0.00 19,721.43

19,721.43
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.009.565000Local1.000000
9.565000 0.00 4.50Base

4.50
0.00
0.00 2,874.00

2,874.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.008.955000Local1.000000
8.955000 0.00 7.50Base

7.50
0.00
0.00 4,485.00

4,485.00
14067E506 Total

37.80 0.000.00 29,147.432,900.000 Local

0.00 37.80 0.00 29,147.43Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC140781105 CARBO CERAMICS INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0021.900000Local1.000000
21.900000 0.00 1.50Base

1.50
0.00
0.00 2,191.50

2,191.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

300.000 0.0020.176700Local1.000000
20.176700 0.00 3.60Base

3.60
0.00
0.00 6,056.61

6,056.61

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0016.330000Local1.000000
16.330000 0.00 1.50Base

1.50
0.00
0.00 1,634.50

1,634.50
140781105 Total

6.60 0.000.00 9,882.61500.000 Local

0.00 6.60 0.00 9,882.61Base

CABRERA CAPITAL MARKETS USD/DTC14149F109 CARDINAL FINANCIAL CORP 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

600.000 0.0023.435500Local1.000000
23.435500 0.00 7.20Base

7.20
0.00
0.00 14,068.50

14,068.50

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0023.980000Local1.000000
23.980000 0.00 1.50Base

1.50
0.00
0.00 2,399.50

2,399.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0023.410000Local1.000000
23.410000 0.00 1.50Base

1.50
0.00
0.00 2,342.50

2,342.50
14149F109 Total

10.20 0.000.00 18,810.50800.000 Local

0.00 10.20 0.00 18,810.50Base

CABRERA CAPITAL MARKETS USD/DTC141633107 CARE.COM INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

400.000 0.005.937300Local1.000000
5.937300 0.00 4.80Base

4.80
0.00
0.00 2,379.72

2,379.72

CABRERA CAPITAL MARKETS USD/DTC141665109 CAREER EDUCATION CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,500.000 0.004.188700Local1.000000
4.188700 0.00 18.00Base

18.00
0.00
0.00 6,301.05

6,301.05

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.003.595000Local1.000000
3.595000 0.00 9.00Base

9.00
0.00
0.00 2,166.00

2,166.00
141665109 Total

27.00 0.000.00 8,467.052,100.000 Local

0.00 27.00 0.00 8,467.05Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC143436400 CARMIKE CINEMAS INC 15 Oct 2015 0.02COMMON STOCK USD.03 20 Oct 2015

100.000 0.0024.040000Local1.000000
24.040000 0.00 1.50Base

1.50
0.00
0.00 2,405.50

2,405.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0024.402700Local1.000000
24.402700 0.00 4.80Base

4.80
0.00
0.00 9,765.88

9,765.88

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0021.935000Local1.000000
21.935000 0.00 1.50Base

1.50
0.00
0.00 2,195.00

2,195.00
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0023.090000Local1.000000
23.090000 0.00 1.50Base

1.50
0.00
0.00 2,310.50

2,310.50
143436400 Total

9.30 0.000.00 16,676.88700.000 Local

0.00 9.30 0.00 16,676.88Base

CABRERA CAPITAL MARKETS USD/DTC143905107 CARRIAGE SERVICES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0022.035000Local1.000000
22.035000 0.00 3.60Base

3.60
0.00
0.00 6,614.10

6,614.10

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0024.410000Local1.000000
24.410000 0.00 1.50Base

1.50
0.00
0.00 2,442.50

2,442.50
143905107 Total

5.10 0.000.00 9,056.60400.000 Local

0.00 5.10 0.00 9,056.60Base

CABRERA CAPITAL MARKETS USD/DTC144285103 CARPENTER TECHNOLOGY 20 Oct 2015 0.01COMMON STOCK USD5. 23 Oct 2015

1,000.000 0.0030.882000Local1.000000
30.882000 0.00 12.00Base

12.00
0.00
0.00 30,894.00

30,894.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0034.210000Local1.000000
34.210000 0.00 1.50Base

1.50
0.00
0.00 3,422.50

3,422.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0028.395000Local1.000000
28.395000 0.00 4.50Base

4.50
0.00
0.00 8,523.00

8,523.00
144285103 Total

18.00 0.000.00 42,839.501,400.000 Local

0.00 18.00 0.00 42,839.50Base
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RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC144577103 CARRIZO OIL + GAS INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0040.950000Local1.000000
40.950000 0.00 1.50Base

1.50
0.00
0.00 4,096.50

4,096.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0039.656500Local1.000000
39.656500 0.00 12.00Base

12.00
0.00
0.00 39,668.50

39,668.50

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

700.000 0.0040.167600Local1.000000
40.167600 0.00 7.00Base

7.00
0.00
0.00 28,124.32

28,124.32

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0038.950000Local1.000000
38.950000 0.00 3.00Base

3.00
0.00
0.00 7,793.00

7,793.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0032.306700Local1.000000
32.306700 0.00 4.50Base

4.50
0.00
0.00 9,696.51

9,696.51
144577103 Total

28.00 0.000.00 89,378.832,300.000 Local

0.00 28.00 0.00 89,378.83Base

CABRERA CAPITAL MARKETS USD/DTC14574X104 CARROLS RESTAURANT GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0012.465000Local1.000000
12.465000 0.00 1.20Base

1.20
0.00
0.00 1,247.70

1,247.70

CABRERA CAPITAL MARKETS USD/DTC147154207 CASCADE BANCORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

700.000 0.005.498400Local1.000000
5.498400 0.00 8.40Base

8.40
0.00
0.00 3,857.28

3,857.28

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.006.048300Local1.000000
6.048300 0.00 4.50Base

4.50
0.00
0.00 1,818.99

1,818.99
147154207 Total
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Broker NameTrd Date Stl Date

Units/Original Face
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12.90 0.000.00 5,676.271,000.000 Local

0.00 12.90 0.00 5,676.27Base

CABRERA CAPITAL MARKETS USD/DTC147322101 CASCADE MICROTECH INC 16 Nov 2015 0.02COMMON STOCK USD.01 19 Nov 2015

100.000 0.0016.060000Local1.000000
16.060000 0.00 1.50Base

1.50
0.00
0.00 1,607.50

1,607.50

CABRERA CAPITAL MARKETS USD/DTC147448104 CASELLA WASTE SYSTEMS INC A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

700.000 0.006.186400Local1.000000
6.186400 0.00 8.40Base

8.40
0.00
0.00 4,338.88

4,338.88

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.005.946700Local1.000000
5.946700 0.00 4.50Base

4.50
0.00
0.00 1,788.51

1,788.51
147448104 Total

12.90 0.000.00 6,127.391,000.000 Local

0.00 12.90 0.00 6,127.39Base

CABRERA CAPITAL MARKETS USD/DTC14754D100 CASH AMERICA INTL INC 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

600.000 0.0029.078300Local1.000000
29.078300 0.00 7.20Base

7.20
0.00
0.00 17,454.18

17,454.18

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0031.050000Local1.000000
31.050000 0.00 1.50Base

1.50
0.00
0.00 3,106.50

3,106.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0030.280000Local1.000000
30.280000 0.00 3.00Base

3.00
0.00
0.00 6,059.00

6,059.00
14754D100 Total

11.70 0.000.00 26,619.68900.000 Local

0.00 11.70 0.00 26,619.68Base

CABRERA CAPITAL MARKETS USD/DTC14808P109 CASS INFORMATION SYSTEMS INC 20 Oct 2015 0.01COMMON STOCK USD.5 23 Oct 2015
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100.000 0.0052.421800Local1.000000
52.421800 0.00 1.20Base

1.20
0.00
0.00 5,243.38

5,243.38

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC14875P107 CATABASIS PHARMACEUTICALS IN 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

200.000 0.008.790000Local1.000000
8.790000 0.00 3.00Base

3.00
0.00
0.00 1,761.00

1,761.00

CABRERA CAPITAL MARKETS USD/DTC14912Y202 CATCHMARK TIMBER TRUST INC A 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

900.000 0.0010.831700Local1.000000
10.831700 0.00 10.80Base

10.80
0.00
0.00 9,759.33

9,759.33

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0011.350000Local1.000000
11.350000 0.00 4.50Base

4.50
0.00
0.00 3,409.50

3,409.50
14912Y202 Total

15.30 0.000.00 13,168.831,200.000 Local

0.00 15.30 0.00 13,168.83Base

CABRERA CAPITAL MARKETS USD/DTC149150104 CATHAY GENERAL BANCORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,600.000 0.0030.045300Local1.000000
30.045300 0.00 19.20Base

19.20
0.00
0.00 48,091.68

48,091.68

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0033.015000Local1.000000
33.015000 0.00 3.00Base

3.00
0.00
0.00 6,606.00

6,606.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0032.442000Local1.000000
32.442000 0.00 7.50Base

7.50
0.00
0.00 16,228.50

16,228.50
149150104 Total

29.70 0.000.00 70,926.182,300.000 Local

0.00 29.70 0.00 70,926.18Base

CABRERA CAPITAL MARKETS USD/DTC149205106 CATO CORP CLASS A 20 Oct 2015 0.01COMMON STOCK USD.033 23 Oct 2015
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400.000 0.0037.473800Local1.000000
37.473800 0.00 4.80Base

4.80
0.00
0.00 14,994.32

14,994.32

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0037.110000Local1.000000
37.110000 0.00 1.50Base

1.50
0.00
0.00 3,712.50

3,712.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0038.910000Local1.000000
38.910000 0.00 1.50Base

1.50
0.00
0.00 3,892.50

3,892.50
149205106 Total

7.80 0.000.00 22,599.32600.000 Local

0.00 7.80 0.00 22,599.32Base

CABRERA CAPITAL MARKETS USD/DTC149568107 CAVCO INDUSTRIES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0077.535000Local1.000000
77.535000 0.00 1.20Base

1.20
0.00
0.00 7,754.70

7,754.70

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0089.880000Local1.000000
89.880000 0.00 1.50Base

1.50
0.00
0.00 8,989.50

8,989.50
149568107 Total

2.70 0.000.00 16,744.20200.000 Local

0.00 2.70 0.00 16,744.20Base

CABRERA CAPITAL MARKETS USD/DTC150602209 CEDAR REALTY TRUST INC 20 Oct 2015 0.01REIT USD.06 23 Oct 2015

1,900.000 0.006.771800Local1.000000
6.771800 0.00 22.80Base

22.80
0.00
0.00 12,889.22

12,889.22

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.006.808900Local1.000000
6.808900 0.00 4.50Base

4.50
0.00
0.00 2,047.17

2,047.17

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.007.185000Local1.000000 6.00 0.00 2,880.00
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7.185000 0.00 6.00Base 0.00 2,880.00
150602209 Total

33.30 0.000.00 17,816.392,600.000 Local

0.00 33.30 0.00 17,816.39Base

CABRERA CAPITAL MARKETS USD/DTC150838100 CELADON GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.033 23 Oct 2015

100.000 0.0016.140000Local1.000000
16.140000 0.00 1.20Base

1.20
0.00
0.00 1,615.20

1,615.20

CABRERA CAPITAL MARKETS USD/DTC15117B103 CELLDEX THERAPEUTICS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

200.000 0.0013.165000Local1.000000
13.165000 0.00 2.40Base

2.40
0.00
0.00 2,635.40

2,635.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0014.390000Local1.000000
14.390000 0.00 1.50Base

1.50
0.00
0.00 1,440.50

1,440.50
15117B103 Total

3.90 0.000.00 4,075.90300.000 Local

0.00 3.90 0.00 4,075.90Base

CABRERA CAPITAL MARKETS USD/DTC15201P109 CENTERSTATE BANKS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,000.000 0.0014.757000Local1.000000
14.757000 0.00 12.00Base

12.00
0.00
0.00 14,769.00

14,769.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0015.150000Local1.000000
15.150000 0.00 3.00Base

3.00
0.00
0.00 3,033.00

3,033.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0015.490000Local1.000000
15.490000 0.00 3.00Base

3.00
0.00
0.00 3,101.00

3,101.00
15201P109 Total

18.00 0.000.00 20,903.001,400.000 Local

0.00 18.00 0.00 20,903.00Base
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Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC153527205 CENTRAL GARDEN AND PET CO A 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0017.950000Local1.000000
17.950000 0.00 1.50Base

1.50
0.00
0.00 1,796.50

1,796.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0018.057100Local1.000000
18.057100 0.00 8.40Base

8.40
0.00
0.00 12,648.37

12,648.37

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0015.090000Local1.000000
15.090000 0.00 1.50Base

1.50
0.00
0.00 1,510.50

1,510.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0014.980000Local1.000000
14.980000 0.00 4.50Base

4.50
0.00
0.00 4,498.50

4,498.50
153527205 Total

15.90 0.000.00 20,453.871,200.000 Local

0.00 15.90 0.00 20,453.87Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC154760409 CENTRAL PACIFIC FINANCIAL CO 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0021.250000Local1.000000
21.250000 0.00 1.50Base

1.50
0.00
0.00 2,126.50

2,126.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0021.699400Local1.000000
21.699400 0.00 4.80Base

4.80
0.00
0.00 8,684.56

8,684.56

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0022.860000Local1.000000
22.860000 0.00 1.50Base

1.50
0.00
0.00 2,287.50

2,287.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0021.230000Local1.000000
21.230000 0.00 1.50Base

1.50
0.00
0.00 2,124.50

2,124.50
154760409 Total
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9.30 0.000.00 15,223.06700.000 Local

0.00 9.30 0.00 15,223.06Base

CABRERA CAPITAL MARKETS USD/DTC156431108 CENTURY ALUMINUM COMPANY 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,000.000 0.005.057500Local1.000000
5.057500 0.00 12.00Base

12.00
0.00
0.00 5,069.50

5,069.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.003.860000Local1.000000
3.860000 0.00 6.00Base

6.00
0.00
0.00 1,550.00

1,550.00
156431108 Total

18.00 0.000.00 6,619.501,400.000 Local

0.00 18.00 0.00 6,619.50Base

CABRERA CAPITAL MARKETS USD/DTC156432106 CENTURY BANCORP INC  CL A 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

100.000 0.0042.480000Local1.000000
42.480000 0.00 1.20Base

1.20
0.00
0.00 4,249.20

4,249.20

CABRERA CAPITAL MARKETS USD/DTC156504300 CENTURY COMMUNITIES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0020.940300Local1.000000
20.940300 0.00 3.60Base

3.60
0.00
0.00 6,285.69

6,285.69

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.510000Local1.000000
18.510000 0.00 1.50Base

1.50
0.00
0.00 1,852.50

1,852.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0018.010000Local1.000000
18.010000 0.00 1.50Base

1.50
0.00
0.00 1,802.50

1,802.50
156504300 Total

6.60 0.000.00 9,940.69500.000 Local

0.00 6.60 0.00 9,940.69Base

CABRERA CAPITAL MARKETS USD/DTC157085101 CERUS CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015
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300.000 0.004.593300Local1.000000
4.593300 0.00 3.60Base

3.60
0.00
0.00 1,381.59

1,381.59

CABRERA CAPITAL MARKETS USD/DTC157210105 CEVA INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

200.000 0.0022.465000Local1.000000
22.465000 0.00 2.40Base

2.40
0.00
0.00 4,495.40

4,495.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0024.575000Local1.000000
24.575000 0.00 1.50Base

1.50
0.00
0.00 2,459.00

2,459.00
157210105 Total

3.90 0.000.00 6,954.40300.000 Local

0.00 3.90 0.00 6,954.40Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16115Q308 CHART INDUSTRIES INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0022.310000Local1.000000
22.310000 0.00 1.50Base

1.50
0.00
0.00 2,232.50

2,232.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0021.625100Local1.000000
21.625100 0.00 7.20Base

7.20
0.00
0.00 12,982.26

12,982.26

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0019.520000Local1.000000
19.520000 0.00 1.50Base

1.50
0.00
0.00 1,953.50

1,953.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0018.220000Local1.000000
18.220000 0.00 3.00Base

3.00
0.00
0.00 3,647.00

3,647.00
16115Q308 Total

13.20 0.000.00 20,815.261,000.000 Local

0.00 13.20 0.00 20,815.26Base

CABRERA CAPITAL MARKETS USD/DTC16122W108 CHARTER FINANCIAL CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0012.970000Local1.000000 3.60 0.00 3,894.60
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12.970000 0.00 3.60Base 0.00 3,894.60

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0013.405000Local1.000000
13.405000 0.00 3.00Base

3.00
0.00
0.00 2,684.00

2,684.00
16122W108 Total

6.60 0.000.00 6,578.60500.000 Local

0.00 6.60 0.00 6,578.60Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16150R104 CHASE CORP 16 Dec 2015 0.02COMMON STOCK USD.1 21 Dec 2015

100.000 0.0041.400000Local1.000000
41.400000 0.00 1.50Base

1.50
0.00
0.00 4,141.50

4,141.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16208T102 CHATHAM LODGING TRUST 15 Oct 2015 0.02REIT 20 Oct 2015

100.000 0.0024.160000Local1.000000
24.160000 0.00 1.50Base

1.50
0.00
0.00 2,417.50

2,417.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0024.216400Local1.000000
24.216400 0.00 8.40Base

8.40
0.00
0.00 16,959.88

16,959.88

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0021.620000Local1.000000
21.620000 0.00 1.50Base

1.50
0.00
0.00 2,163.50

2,163.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0021.330000Local1.000000
21.330000 0.00 3.00Base

3.00
0.00
0.00 4,269.00

4,269.00
16208T102 Total

14.40 0.000.00 25,809.881,100.000 Local

0.00 14.40 0.00 25,809.88Base

CABRERA CAPITAL MARKETS USD/DTC162825103 CHECKPOINT SYSTEMS INC 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

900.000 0.007.458100Local1.000000
7.458100 0.00 10.80Base

10.80
0.00
0.00 6,723.09

6,723.09
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.006.165000Local1.000000
6.165000 0.00 6.00Base

6.00
0.00
0.00 2,472.00

2,472.00
162825103 Total

16.80 0.000.00 9,195.091,300.000 Local

0.00 16.80 0.00 9,195.09Base

CABRERA CAPITAL MARKETS USD/DTC163092109 CHEGG INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,000.000 0.007.422500Local1.000000
7.422500 0.00 12.00Base

12.00
0.00
0.00 7,434.50

7,434.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.007.380000Local1.000000
7.380000 0.00 6.00Base

6.00
0.00
0.00 2,958.00

2,958.00
163092109 Total

18.00 0.000.00 10,392.501,400.000 Local

0.00 18.00 0.00 10,392.50Base

CABRERA CAPITAL MARKETS USD/DTC163731102 CHEMICAL FINANCIAL CORP 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

700.000 0.0033.375700Local1.000000
33.375700 0.00 8.40Base

8.40
0.00
0.00 23,371.39

23,371.39

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0035.360000Local1.000000
35.360000 0.00 1.50Base

1.50
0.00
0.00 3,537.50

3,537.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0035.029000Local1.000000
35.029000 0.00 3.00Base

3.00
0.00
0.00 7,008.80

7,008.80
163731102 Total

12.90 0.000.00 33,917.691,000.000 Local

0.00 12.90 0.00 33,917.69Base
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ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC165240102 CHESAPEAKE LODGING TRUST 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0028.780000Local1.000000
28.780000 0.00 1.50Base

1.50
0.00
0.00 2,879.50

2,879.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0029.446300Local1.000000
29.446300 0.00 14.40Base

14.40
0.00
0.00 35,349.96

35,349.96

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0027.600000Local1.000000
27.600000 0.00 3.00Base

3.00
0.00
0.00 5,523.00

5,523.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0026.440000Local1.000000
26.440000 0.00 4.50Base

4.50
0.00
0.00 7,936.50

7,936.50
165240102 Total

23.40 0.000.00 51,688.961,800.000 Local

0.00 23.40 0.00 51,688.96Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC165303108 CHESAPEAKE UTILITIES CORP 15 Oct 2015 0.02COMMON STOCK USD.486 20 Oct 2015

100.000 0.0053.580000Local1.000000
53.580000 0.00 1.50Base

1.50
0.00
0.00 5,359.50

5,359.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

300.000 0.0054.101700Local1.000000
54.101700 0.00 3.60Base

3.60
0.00
0.00 16,234.11

16,234.11

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0051.675000Local1.000000
51.675000 0.00 1.50Base

1.50
0.00
0.00 5,169.00

5,169.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0054.450000Local1.000000
54.450000 0.00 1.50Base

1.50
0.00
0.00 5,446.50

5,446.50
165303108 Total
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8.10 0.000.00 32,209.11600.000 Local

0.00 8.10 0.00 32,209.11Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16706W102 CHIASMA INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

500.000 0.0022.590000Local1.000000
22.590000 0.00 7.50Base

7.50
0.00
0.00 11,302.50

11,302.50

CABRERA CAPITAL MARKETS USD/DTC168905107 CHILDREN S PLACE INC/THE 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

300.000 0.0058.706600Local1.000000
58.706600 0.00 3.60Base

3.60
0.00
0.00 17,615.58

17,615.58

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0055.080000Local1.000000
55.080000 0.00 1.50Base

1.50
0.00
0.00 5,509.50

5,509.50
168905107 Total

5.10 0.000.00 23,125.08400.000 Local

0.00 5.10 0.00 23,125.08Base

CABRERA CAPITAL MARKETS USD/DTC171046105 CHRISTOPHER + BANKS CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

800.000 0.001.478600Local1.000000
1.478600 0.00 9.60Base

9.60
0.00
0.00 1,192.48

1,192.48

CABRERA CAPITAL MARKETS USD/DTC17163B102 CIBER INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,700.000 0.003.427100Local1.000000
3.427100 0.00 20.40Base

20.40
0.00
0.00 5,846.47

5,846.47

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

700.000 0.003.615700Local1.000000
3.615700 0.00 10.50Base

10.50
0.00
0.00 2,541.49

2,541.49
17163B102 Total

30.90 0.000.00 8,387.962,400.000 Local

0.00 30.90 0.00 8,387.96Base

CABRERA CAPITAL MARKETS USD/DTC171871106 CINCINNATI BELL INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015
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4,500.000 0.003.631100Local1.000000
3.631100 0.00 54.00Base

54.00
0.00
0.00 16,393.95

16,393.95

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

600.000 0.003.579100Local1.000000
3.579100 0.00 9.00Base

9.00
0.00
0.00 2,156.46

2,156.46

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,200.000 0.003.636300Local1.000000
3.636300 0.00 18.00Base

18.00
0.00
0.00 4,381.56

4,381.56
171871106 Total

81.00 0.000.00 22,931.976,300.000 Local

0.00 81.00 0.00 22,931.97Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC17273K109 CIRCOR INTERNATIONAL INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0046.180000Local1.000000
46.180000 0.00 1.50Base

1.50
0.00
0.00 4,619.50

4,619.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

300.000 0.0043.913300Local1.000000
43.913300 0.00 3.60Base

3.60
0.00
0.00 13,177.59

13,177.59

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0043.680000Local1.000000
43.680000 0.00 1.50Base

1.50
0.00
0.00 4,369.50

4,369.50
17273K109 Total

6.60 0.000.00 22,166.59500.000 Local

0.00 6.60 0.00 22,166.59Base

CABRERA CAPITAL MARKETS USD/DTC172922106 CITIZENS + NORTHERN CORP 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

200.000 0.0020.068400Local1.000000
20.068400 0.00 2.40Base

2.40
0.00
0.00 4,016.08

4,016.08

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0020.790000Local1.000000 1.50 0.00 2,080.50
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20.790000 0.00 1.50Base 0.00 2,080.50
172922106 Total

3.90 0.000.00 6,096.58300.000 Local

0.00 3.90 0.00 6,096.58Base

CABRERA CAPITAL MARKETS USD/DTC17306X102 CITI TRENDS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0026.293300Local1.000000
26.293300 0.00 3.60Base

3.60
0.00
0.00 7,891.59

7,891.59

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0021.050000Local1.000000
21.050000 0.00 1.50Base

1.50
0.00
0.00 2,106.50

2,106.50
17306X102 Total

5.10 0.000.00 9,998.09400.000 Local

0.00 5.10 0.00 9,998.09Base

CABRERA CAPITAL MARKETS USD/DTC174740100 CITIZENS INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

1,100.000 0.008.180300Local1.000000
8.180300 0.00 13.20Base

13.20
0.00
0.00 9,011.53

9,011.53

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.008.750000Local1.000000
8.750000 0.00 3.00Base

3.00
0.00
0.00 1,753.00

1,753.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.008.045000Local1.000000
8.045000 0.00 3.00Base

3.00
0.00
0.00 1,612.00

1,612.00
174740100 Total

19.20 0.000.00 12,376.531,500.000 Local

0.00 19.20 0.00 12,376.53Base

CABRERA CAPITAL MARKETS USD/DTC177835105 CITY HOLDING CO 20 Oct 2015 0.01COMMON STOCK USD2.5 23 Oct 2015

300.000 0.0048.315500Local1.000000
48.315500 0.00 3.60Base

3.60
0.00
0.00 14,498.25

14,498.25
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0046.370000Local1.000000
46.370000 0.00 1.50Base

1.50
0.00
0.00 4,638.50

4,638.50
177835105 Total

5.10 0.000.00 19,136.75400.000 Local

0.00 5.10 0.00 19,136.75Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC178787107 CIVEO CORP 16 Jul 2015 0.02COMMON STOCK USD.01 CANCEL

-200.000 0.002.740000Local1.000000
2.740000 0.00 -3.00Base

-3.00
0.00
0.00 -551.00

-551.00

CABRERA CAPITAL MARKETS USD/DTC17878Y108 CIVEO CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

2,300.000 0.002.085500Local1.000000
2.085500 0.00 27.60Base

27.60
0.00
0.00 4,824.25

4,824.25

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Jul 2015 7201 Oct 2015

200.000 0.002.755000Local1.000000
2.755000 0.00 0.00Base

0.00
0.00
0.00 551.00

551.00
17878Y108 Total

27.60 0.000.00 5,375.252,500.000 Local

0.00 27.60 0.00 5,375.25Base

CABRERA CAPITAL MARKETS USD/DTC184499101 CLEAN ENERGY FUELS CORP 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

1,600.000 0.005.712600Local1.000000
5.712600 0.00 19.20Base

19.20
0.00
0.00 9,159.36

9,159.36

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.003.590000Local1.000000
3.590000 0.00 9.00Base

9.00
0.00
0.00 2,163.00

2,163.00
184499101 Total

28.20 0.000.00 11,322.362,200.000 Local

0.00 28.20 0.00 11,322.36Base
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CABRERA CAPITAL MARKETS USD/DTC18683K101 CLIFFS NATURAL RESOURCES INC 20 Oct 2015 0.01COMMON STOCK USD.125 23 Oct 2015

3,300.000 0.002.740100Local1.000000
2.740100 0.00 39.60Base

39.60
0.00
0.00 9,081.93

9,081.93

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,300.000 0.001.715000Local1.000000
1.715000 0.00 19.50Base

19.50
0.00
0.00 2,249.00

2,249.00
18683K101 Total

59.10 0.000.00 11,330.934,600.000 Local

0.00 59.10 0.00 11,330.93Base

CABRERA CAPITAL MARKETS USD/DTC186873105 CLIFTON BANCORP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.0014.743100Local1.000000
14.743100 0.00 7.20Base

7.20
0.00
0.00 8,853.06

8,853.06

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0014.690000Local1.000000
14.690000 0.00 3.00Base

3.00
0.00
0.00 2,941.00

2,941.00
186873105 Total

10.20 0.000.00 11,794.06800.000 Local

0.00 10.20 0.00 11,794.06Base

CABRERA CAPITAL MARKETS USD/DTC18911Q102 CLOUD PEAK ENERGY INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,300.000 0.003.042100Local1.000000
3.042100 0.00 15.60Base

15.60
0.00
0.00 3,970.33

3,970.33

CABRERA CAPITAL MARKETS USD/DTC190897108 COBIZ FINANCIAL INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

800.000 0.0012.277500Local1.000000
12.277500 0.00 9.60Base

9.60
0.00
0.00 9,831.60

9,831.60

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0013.530000Local1.000000
13.530000 0.00 4.50Base

4.50
0.00
0.00 4,063.50

4,063.50
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190897108 Total

14.10 0.000.00 13,895.101,100.000 Local

0.00 14.10 0.00 13,895.10Base

CABRERA CAPITAL MARKETS USD/DTC191098102 COCA COLA BOTTLING CO CONSOL 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

9.000 0.00212.000000Local1.000000
212.000000 0.00 0.11Base

0.11
0.00
0.00 1,908.11

1,908.11

CABRERA CAPITAL MARKETS USD/DTC192108504 COEUR MINING INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

2,900.000 0.003.083400Local1.000000
3.083400 0.00 34.80Base

34.80
0.00
0.00 8,976.66

8,976.66

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,100.000 0.002.734100Local1.000000
2.734100 0.00 16.50Base

16.50
0.00
0.00 3,024.01

3,024.01
192108504 Total

51.30 0.000.00 12,000.674,000.000 Local

0.00 51.30 0.00 12,000.67Base

CABRERA CAPITAL MARKETS USD/DTC192479103 COHERENT INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0055.218000Local1.000000
55.218000 0.00 6.00Base

6.00
0.00
0.00 27,615.00

27,615.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0066.395000Local1.000000
66.395000 0.00 1.50Base

1.50
0.00
0.00 6,641.00

6,641.00
192479103 Total

7.50 0.000.00 34,256.00600.000 Local

0.00 7.50 0.00 34,256.00Base

CABRERA CAPITAL MARKETS USD/DTC192576106 COHU INC 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

600.000 0.0011.010000Local1.000000
11.010000 0.00 7.20Base

7.20
0.00
0.00 6,613.20

6,613.20
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0012.810000Local1.000000
12.810000 0.00 3.00Base

3.00
0.00
0.00 2,565.00

2,565.00
192576106 Total

10.20 0.000.00 9,178.20800.000 Local

0.00 10.20 0.00 9,178.20Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC19624R106 COLONY CAPITAL INC   A 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

200.000 0.0020.475000Local1.000000
20.475000 0.00 3.00Base

3.00
0.00
0.00 4,098.00

4,098.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,300.000 0.0020.723000Local1.000000
20.723000 0.00 27.60Base

27.60
0.00
0.00 47,690.50

47,690.50

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0020.556700Local1.000000
20.556700 0.00 4.50Base

4.50
0.00
0.00 6,171.51

6,171.51

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

700.000 0.0019.904300Local1.000000
19.904300 0.00 10.50Base

10.50
0.00
0.00 13,943.51

13,943.51
19624R106 Total

45.60 0.000.00 71,903.523,500.000 Local

0.00 45.60 0.00 71,903.52Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC19625X102 COLONY STARWOOD HOMES 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0025.200000Local1.000000
25.200000 0.00 1.50Base

1.50
0.00
0.00 2,521.50

2,521.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0025.209300Local1.000000
25.209300 0.00 8.40Base

8.40
0.00
0.00 17,654.91

17,654.91
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0023.360000Local1.000000
23.360000 0.00 1.50Base

1.50
0.00
0.00 2,337.50

2,337.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0022.610000Local1.000000
22.610000 0.00 3.00Base

3.00
0.00
0.00 4,525.00

4,525.00
19625X102 Total

14.40 0.000.00 27,038.911,100.000 Local

0.00 14.40 0.00 27,038.91Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC197236102 COLUMBIA BANKING SYSTEM INC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0031.890000Local1.000000
31.890000 0.00 1.50Base

1.50
0.00
0.00 3,190.50

3,190.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,100.000 0.0032.512500Local1.000000
32.512500 0.00 13.20Base

13.20
0.00
0.00 35,776.95

35,776.95

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0033.780000Local1.000000
33.780000 0.00 3.00Base

3.00
0.00
0.00 6,759.00

6,759.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0033.265000Local1.000000
33.265000 0.00 4.50Base

4.50
0.00
0.00 9,984.00

9,984.00
197236102 Total

22.20 0.000.00 55,710.451,700.000 Local

0.00 22.20 0.00 55,710.45Base

CABRERA CAPITAL MARKETS USD/DTC198516106 COLUMBIA SPORTSWEAR CO 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0057.685000Local1.000000
57.685000 0.00 2.40Base

2.40
0.00
0.00 11,539.40

11,539.40
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC199333105 COLUMBUS MCKINNON CORP/NY 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0019.247400Local1.000000
19.247400 0.00 4.80Base

4.80
0.00
0.00 7,703.76

7,703.76

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.450000Local1.000000
18.450000 0.00 1.50Base

1.50
0.00
0.00 1,846.50

1,846.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0018.930000Local1.000000
18.930000 0.00 1.50Base

1.50
0.00
0.00 1,894.50

1,894.50
199333105 Total

7.80 0.000.00 11,444.76600.000 Local

0.00 7.80 0.00 11,444.76Base

CABRERA CAPITAL MARKETS USD/DTC199908104 COMFORT SYSTEMS USA INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0030.050000Local1.000000
30.050000 0.00 1.20Base

1.20
0.00
0.00 3,006.20

3,006.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC201723103 COMMERCIAL METALS CO 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

200.000 0.0016.622500Local1.000000
16.622500 0.00 3.00Base

3.00
0.00
0.00 3,327.50

3,327.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,400.000 0.0016.156100Local1.000000
16.156100 0.00 28.80Base

28.80
0.00
0.00 38,803.44

38,803.44

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.0014.376300Local1.000000
14.376300 0.00 6.00Base

6.00
0.00
0.00 5,756.52

5,756.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.0013.921700Local1.000000
13.921700 0.00 9.00Base

9.00
0.00
0.00 8,362.02

8,362.02
201723103 Total
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RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015
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Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

46.80 0.000.00 56,249.483,600.000 Local

0.00 46.80 0.00 56,249.48Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC203607106 COMMUNITY BANK SYSTEM INC 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0038.630000Local1.000000
38.630000 0.00 1.50Base

1.50
0.00
0.00 3,864.50

3,864.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

800.000 0.0039.108700Local1.000000
39.108700 0.00 9.60Base

9.60
0.00
0.00 31,296.56

31,296.56

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0040.900000Local1.000000
40.900000 0.00 3.00Base

3.00
0.00
0.00 8,183.00

8,183.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,300.000 0.0040.986900Local1.000000
40.986900 0.00 19.50Base

19.50
0.00
0.00 53,302.47

53,302.47
203607106 Total

33.60 0.000.00 96,646.532,400.000 Local

0.00 33.60 0.00 96,646.53Base

CABRERA CAPITAL MARKETS USD/DTC204149108 COMMUNITY TRUST BANCORP INC 20 Oct 2015 0.01COMMON STOCK USD5. 23 Oct 2015

300.000 0.0035.555000Local1.000000
35.555000 0.00 3.60Base

3.60
0.00
0.00 10,670.10

10,670.10

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0035.850000Local1.000000
35.850000 0.00 1.50Base

1.50
0.00
0.00 3,586.50

3,586.50
204149108 Total

5.10 0.000.00 14,256.60400.000 Local

0.00 5.10 0.00 14,256.60Base

CABRERA CAPITAL MARKETS USD/DTC20416Q108 COMMUNITYONE BANCORP 20 Oct 2015 0.01COMMON STOCK USD2.5 23 Oct 2015
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October 1, 2015

Price Interest
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

200.000 0.0013.467500Local1.000000
13.467500 0.00 2.40Base

2.40
0.00
0.00 2,695.90

2,695.90

CABRERA CAPITAL MARKETS USD/DTC205826209 COMTECH TELECOMMUNICATIONS 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

300.000 0.0023.831900Local1.000000
23.831900 0.00 3.60Base

3.60
0.00
0.00 7,153.17

7,153.17

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0020.245000Local1.000000
20.245000 0.00 1.50Base

1.50
0.00
0.00 2,026.00

2,026.00
205826209 Total

5.10 0.000.00 9,179.17400.000 Local

0.00 5.10 0.00 9,179.17Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC205944101 CON WAY INC 15 Oct 2015 0.02COMMON STOCK USD.625 20 Oct 2015

100.000 0.0047.560000Local1.000000
47.560000 0.00 1.50Base

1.50
0.00
0.00 4,757.50

4,757.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,100.000 0.0047.527400Local1.000000
47.527400 0.00 13.20Base

13.20
0.00
0.00 52,293.34

52,293.34
205944101 Total

14.70 0.000.00 57,050.841,200.000 Local

0.00 14.70 0.00 57,050.84Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC20717E101 CONFORMIS INC 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

1,000.000 0.0020.395800Local1.000000
20.395800 0.00 15.00Base

15.00
0.00
0.00 20,410.80

20,410.80

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0021.700000Local1.000000
21.700000 0.00 1.20Base

1.20
0.00
0.00 2,171.20

2,171.20
20717E101 Total

16.20 0.000.00 22,582.001,100.000 Local
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Units/Original Face

Comm Per Shr

0.00 16.20 0.00 22,582.00Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC207410101 CONMED CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0049.030000Local1.000000
49.030000 0.00 1.50Base

1.50
0.00
0.00 4,904.50

4,904.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0049.324500Local1.000000
49.324500 0.00 6.00Base

6.00
0.00
0.00 24,668.25

24,668.25

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0042.195000Local1.000000
42.195000 0.00 3.00Base

3.00
0.00
0.00 8,442.00

8,442.00
207410101 Total

10.50 0.000.00 38,014.75800.000 Local

0.00 10.50 0.00 38,014.75Base

CABRERA CAPITAL MARKETS USD/DTC207797101 CONNECTICUT WATER SVC INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0038.377600Local1.000000
38.377600 0.00 2.40Base

2.40
0.00
0.00 7,677.92

7,677.92

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0034.890000Local1.000000
34.890000 0.00 1.50Base

1.50
0.00
0.00 3,490.50

3,490.50
207797101 Total

3.90 0.000.00 11,168.42300.000 Local

0.00 3.90 0.00 11,168.42Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC20786W107 CONNECTONE BANCORP INC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0017.920000Local1.000000
17.920000 0.00 1.50Base

1.50
0.00
0.00 1,793.50

1,793.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0017.739100Local1.000000
17.739100 0.00 7.20Base

7.20
0.00
0.00 10,650.66

10,650.66
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October 1, 2015
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.070800Local1.000000
18.070800 0.00 1.50Base

1.50
0.00
0.00 1,808.58

1,808.58

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0019.130000Local1.000000
19.130000 0.00 1.50Base

1.50
0.00
0.00 1,914.50

1,914.50
20786W107 Total

11.70 0.000.00 16,167.24900.000 Local

0.00 11.70 0.00 16,167.24Base

CABRERA CAPITAL MARKETS USD/DTC208242107 CONN S INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.0021.646700Local1.000000
21.646700 0.00 7.20Base

7.20
0.00
0.00 12,995.22

12,995.22

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0023.900000Local1.000000
23.900000 0.00 1.50Base

1.50
0.00
0.00 2,391.50

2,391.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0024.500000Local1.000000
24.500000 0.00 1.50Base

1.50
0.00
0.00 2,451.50

2,451.50
208242107 Total

10.20 0.000.00 17,838.22800.000 Local

0.00 10.20 0.00 17,838.22Base

CABRERA CAPITAL MARKETS USD/DTC209034107 CONSOLIDATED COMMUNICATIONS 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0020.424600Local1.000000
20.424600 0.00 4.80Base

4.80
0.00
0.00 8,174.64

8,174.64

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0021.570000Local1.000000
21.570000 0.00 1.50Base

1.50
0.00
0.00 2,158.50

2,158.50
209034107 Total
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Stl Cur/Loc

Commissions
Asset ID Security Name/Description
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Units/Original Face
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6.30 0.000.00 10,333.14500.000 Local

0.00 6.30 0.00 10,333.14Base

CABRERA CAPITAL MARKETS USD/DTC210226106 CONS TOMOKA LAND CO FLORIDA 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

100.000 0.0050.800000Local1.000000
50.800000 0.00 1.20Base

1.20
0.00
0.00 5,081.20

5,081.20

CABRERA CAPITAL MARKETS USD/DTC21075N204 CONTANGO OIL + GAS 20 Oct 2015 0.01COMMON STOCK USD.04 23 Oct 2015

300.000 0.009.663300Local1.000000
9.663300 0.00 3.60Base

3.60
0.00
0.00 2,902.59

2,902.59

CABRERA CAPITAL MARKETS USD/DTC21240D107 CONTROL4 CORP 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

500.000 0.009.059000Local1.000000
9.059000 0.00 6.00Base

6.00
0.00
0.00 4,535.50

4,535.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC212485106 CONVERGYS CORP 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

200.000 0.0025.050000Local1.000000
25.050000 0.00 3.00Base

3.00
0.00
0.00 5,013.00

5,013.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,000.000 0.0025.562800Local1.000000
25.562800 0.00 24.00Base

24.00
0.00
0.00 51,149.60

51,149.60

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0024.520000Local1.000000
24.520000 0.00 4.50Base

4.50
0.00
0.00 7,360.50

7,360.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0026.426000Local1.000000
26.426000 0.00 7.50Base

7.50
0.00
0.00 13,220.50

13,220.50
212485106 Total

39.00 0.000.00 76,743.603,000.000 Local

0.00 39.00 0.00 76,743.60Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC21676P103 COOPER STANDARD HOLDING 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015
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100.000 0.0064.570000Local1.000000
64.570000 0.00 1.50Base

1.50
0.00
0.00 6,458.50

6,458.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0065.025000Local1.000000
65.025000 0.00 2.40Base

2.40
0.00
0.00 13,007.40

13,007.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0072.115000Local1.000000
72.115000 0.00 1.50Base

1.50
0.00
0.00 7,213.00

7,213.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0076.540000Local1.000000
76.540000 0.00 1.50Base

1.50
0.00
0.00 7,655.50

7,655.50
21676P103 Total

6.90 0.000.00 34,334.40500.000 Local

0.00 6.90 0.00 34,334.40Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC216831107 COOPER TIRE + RUBBER 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0042.065000Local1.000000
42.065000 0.00 1.50Base

1.50
0.00
0.00 4,208.00

4,208.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0042.787000Local1.000000
42.787000 0.00 12.00Base

12.00
0.00
0.00 42,799.00

42,799.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0039.495000Local1.000000
39.495000 0.00 3.00Base

3.00
0.00
0.00 7,902.00

7,902.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0039.786700Local1.000000
39.786700 0.00 4.50Base

4.50
0.00
0.00 11,940.51

11,940.51
216831107 Total

21.00 0.000.00 66,849.511,600.000 Local
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0.00 21.00 0.00 66,849.51Base

CABRERA CAPITAL MARKETS USD/DTC218681104 CORE MARK HOLDING CO INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0077.318200Local1.000000
77.318200 0.00 2.40Base

2.40
0.00
0.00 15,466.04

15,466.04

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0090.130000Local1.000000
90.130000 0.00 1.50Base

1.50
0.00
0.00 9,014.50

9,014.50
218681104 Total

3.90 0.000.00 24,480.54300.000 Local

0.00 3.90 0.00 24,480.54Base

CABRERA CAPITAL MARKETS USD/DTC21870U205 CORENERGY INFRASTRUCTURE TRU 20 Oct 2015 0.01REIT USD.001 23 Oct 2015

1,300.000 0.005.258800Local1.000000
5.258800 0.00 15.60Base

15.60
0.00
0.00 6,852.04

6,852.04

AUTREPAT-STK/$ DIV USD/DTC16 Nov 2015

762.089 0.005.050000Local1.000000
5.050000 0.00 0.00Base

0.00
0.00
0.00 3,848.55

3,848.55

AUTREPAT-STK/$ DIV USD/DTC16 Nov 2015 CANCEL

-762.089 0.005.050000Local1.000000
5.050000 0.00 0.00Base

0.00
0.00
0.00 -3,848.55

-3,848.55

AUTREPAT-STK/$ DIV USD/DTC16 Nov 2015 50OPEN

762.089 0.005.050000Local1.000000
5.050000 0.00 0.00Base

0.00
0.00
0.00 3,848.55

3,848.55
21870U205 Total

15.60 0.000.00 10,700.592,062.089 Local

0.00 15.60 0.00 10,700.59Base

REVERSE SPLIT NON CASH USD/DTC21870U502 CORENERGY INFRASTRUCTURE TRU 02 Dec 2015REIT USD.001 02 Dec 2015

6,843.000 0.0033.125895Local1.000000
33.125895 0.00 0.00Base

0.00
0.00
0.00 226,680.50

226,680.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC222795106 COUSINS PROPERTIES INC 15 Oct 2015 0.02REIT USD1. 20 Oct 2015

400.000 0.009.775000Local1.000000
9.775000 0.00 6.00Base

6.00
0.00
0.00 3,916.00

3,916.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

4,400.000 0.009.887200Local1.000000
9.887200 0.00 52.80Base

52.80
0.00
0.00 43,556.48

43,556.48

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

700.000 0.009.652900Local1.000000
9.652900 0.00 10.50Base

10.50
0.00
0.00 6,767.53

6,767.53

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,200.000 0.009.547100Local1.000000
9.547100 0.00 18.00Base

18.00
0.00
0.00 11,474.52

11,474.52
222795106 Total

87.30 0.000.00 65,714.536,700.000 Local

0.00 87.30 0.00 65,714.53Base

CABRERA CAPITAL MARKETS USD/DTC223622101 COWEN GROUP INC CLASS A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

2,300.000 0.004.203500Local1.000000
4.203500 0.00 27.60Base

27.60
0.00
0.00 9,695.65

9,695.65

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

900.000 0.004.010000Local1.000000
4.010000 0.00 13.50Base

13.50
0.00
0.00 3,622.50

3,622.50
223622101 Total

41.10 0.000.00 13,318.153,200.000 Local

0.00 41.10 0.00 13,318.15Base

CABRERA CAPITAL MARKETS USD/DTC22410J106 CRACKER BARREL OLD COUNTRY 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

27.000 0.00142.150000Local1.000000
142.150000 0.00 0.32Base

0.32
0.00
0.00 3,838.37

3,838.37
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CABRERA CAPITAL MARKETS USD/DTC224122101 CRAFT BREW ALLIANCE INC 20 Oct 2015 0.01COMMON STOCK USD.005 23 Oct 2015

100.000 0.007.980000Local1.000000
7.980000 0.00 1.20Base

1.20
0.00
0.00 799.20

799.20

CABRERA CAPITAL MARKETS USD/DTC224633107 CRAWFORD + CO   CL B 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

500.000 0.006.215000Local1.000000
6.215000 0.00 6.00Base

6.00
0.00
0.00 3,113.50

3,113.50

CABRERA CAPITAL MARKETS USD/DTC227046109 CROCS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

400.000 0.0011.317500Local1.000000
11.317500 0.00 4.80Base

4.80
0.00
0.00 4,531.80

4,531.80

CABRERA CAPITAL MARKETS USD/DTC227483104 CROSS COUNTRY HEALTHCARE INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

300.000 0.0015.773300Local1.000000
15.773300 0.00 3.60Base

3.60
0.00
0.00 4,735.59

4,735.59

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0016.850000Local1.000000
16.850000 0.00 1.50Base

1.50
0.00
0.00 1,686.50

1,686.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0017.550000Local1.000000
17.550000 0.00 1.50Base

1.50
0.00
0.00 1,756.50

1,756.50
227483104 Total

6.60 0.000.00 8,178.59500.000 Local

0.00 6.60 0.00 8,178.59Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC228411104 CROWN MEDIA HOLDINGS CLASS A 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

300.000 0.005.673300Local1.000000
5.673300 0.00 4.50Base

4.50
0.00
0.00 1,706.49

1,706.49

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.005.800000Local1.000000
5.800000 0.00 1.20Base

1.20
0.00
0.00 581.20

581.20
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228411104 Total

5.70 0.000.00 2,287.69400.000 Local

0.00 5.70 0.00 2,287.69Base

CABRERA CAPITAL MARKETS USD/DTC228903100 CRYOLIFE INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0010.254800Local1.000000
10.254800 0.00 6.00Base

6.00
0.00
0.00 5,133.40

5,133.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0010.780000Local1.000000
10.780000 0.00 3.00Base

3.00
0.00
0.00 2,159.00

2,159.00
228903100 Total

9.00 0.000.00 7,292.40700.000 Local

0.00 9.00 0.00 7,292.40Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC229663109 CUBESMART 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0027.380000Local1.000000
27.380000 0.00 1.50Base

1.50
0.00
0.00 2,739.50

2,739.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0027.903500Local1.000000
27.903500 0.00 8.40Base

8.40
0.00
0.00 19,540.85

19,540.85

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0027.850000Local1.000000
27.850000 0.00 1.50Base

1.50
0.00
0.00 2,786.50

2,786.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0030.395000Local1.000000
30.395000 0.00 3.00Base

3.00
0.00
0.00 6,082.00

6,082.00
229663109 Total

14.40 0.000.00 31,148.851,100.000 Local

0.00 14.40 0.00 31,148.85Base
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CABRERA CAPITAL MARKETS USD/DTC229669106 CUBIC CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

400.000 0.0044.021300Local1.000000
44.021300 0.00 4.80Base

4.80
0.00
0.00 17,613.32

17,613.32

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0043.785000Local1.000000
43.785000 0.00 1.50Base

1.50
0.00
0.00 4,380.00

4,380.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0046.395000Local1.000000
46.395000 0.00 1.50Base

1.50
0.00
0.00 4,641.00

4,641.00
229669106 Total

7.80 0.000.00 26,634.32600.000 Local

0.00 7.80 0.00 26,634.32Base

CABRERA CAPITAL MARKETS USD/DTC231082108 CUMULUS MEDIA INC CL A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

3,200.000 0.000.760600Local1.000000
0.760600 0.00 38.40Base

38.40
0.00
0.00 2,472.32

2,472.32

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC231561101 CURTISS WRIGHT CORP 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0065.225000Local1.000000
65.225000 0.00 1.50Base

1.50
0.00
0.00 6,524.00

6,524.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0065.511400Local1.000000
65.511400 0.00 10.80Base

10.80
0.00
0.00 58,971.06

58,971.06

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0068.770000Local1.000000
68.770000 0.00 1.50Base

1.50
0.00
0.00 6,878.50

6,878.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0067.700000Local1.000000
67.700000 0.00 4.50Base

4.50
0.00
0.00 20,314.50

20,314.50
231561101 Total
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18.30 0.000.00 92,688.061,400.000 Local

0.00 18.30 0.00 92,688.06Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC23204G100 CUSTOMERS BANCORP INC 15 Oct 2015 0.02COMMON STOCK USD1.0 20 Oct 2015

100.000 0.0025.000000Local1.000000
25.000000 0.00 1.50Base

1.50
0.00
0.00 2,501.50

2,501.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0025.527900Local1.000000
25.527900 0.00 6.00Base

6.00
0.00
0.00 12,769.95

12,769.95

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0029.710000Local1.000000
29.710000 0.00 1.50Base

1.50
0.00
0.00 2,972.50

2,972.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0028.040000Local1.000000
28.040000 0.00 1.50Base

1.50
0.00
0.00 2,805.50

2,805.50
23204G100 Total

10.50 0.000.00 21,049.45800.000 Local

0.00 10.50 0.00 21,049.45Base

CABRERA CAPITAL MARKETS USD/DTC23282W605 CYTOKINETICS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

300.000 0.006.818300Local1.000000
6.818300 0.00 3.60Base

3.60
0.00
0.00 2,049.09

2,049.09

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0011.677500Local1.000000
11.677500 0.00 3.00Base

3.00
0.00
0.00 2,338.50

2,338.50
23282W605 Total

6.60 0.000.00 4,387.59500.000 Local

0.00 6.60 0.00 4,387.59Base

CABRERA CAPITAL MARKETS USD/DTC23283R100 CYRUSONE INC 20 Oct 2015 0.01REIT USD.01 23 Oct 2015
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100.000 0.0034.614400Local1.000000
34.614400 0.00 1.20Base

1.20
0.00
0.00 3,462.64

3,462.64

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC233153204 DCT INDUSTRIAL TRUST INC 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0035.620000Local1.000000
35.620000 0.00 1.50Base

1.50
0.00
0.00 3,563.50

3,563.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,800.000 0.0036.612200Local1.000000
36.612200 0.00 21.60Base

21.60
0.00
0.00 65,923.56

65,923.56

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0036.256700Local1.000000
36.256700 0.00 4.50Base

4.50
0.00
0.00 10,881.51

10,881.51

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0037.767000Local1.000000
37.767000 0.00 7.50Base

7.50
0.00
0.00 18,891.00

18,891.00
233153204 Total

35.10 0.000.00 99,259.572,700.000 Local

0.00 35.10 0.00 99,259.57Base

CABRERA CAPITAL MARKETS USD/DTC23331S100 DHI GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.007.951700Local1.000000
7.951700 0.00 7.20Base

7.20
0.00
0.00 4,778.22

4,778.22

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.009.017500Local1.000000
9.017500 0.00 3.00Base

3.00
0.00
0.00 1,806.50

1,806.50
23331S100 Total

10.20 0.000.00 6,584.72800.000 Local

0.00 10.20 0.00 6,584.72Base

CABRERA CAPITAL MARKETS USD/DTC23332B106 DSP GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

500.000 0.009.531000Local1.000000 6.00 0.00 4,771.50
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9.531000 0.00 6.00Base 0.00 4,771.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.009.905900Local1.000000
9.905900 0.00 3.00Base

3.00
0.00
0.00 1,984.18

1,984.18
23332B106 Total

9.00 0.000.00 6,755.68700.000 Local

0.00 9.00 0.00 6,755.68Base

CABRERA CAPITAL MARKETS USD/DTC233377407 DXP ENTERPRISES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0030.720000Local1.000000
30.720000 0.00 2.40Base

2.40
0.00
0.00 6,146.40

6,146.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0029.650000Local1.000000
29.650000 0.00 1.50Base

1.50
0.00
0.00 2,966.50

2,966.50
233377407 Total

3.90 0.000.00 9,112.90300.000 Local

0.00 3.90 0.00 9,112.90Base

CABRERA CAPITAL MARKETS USD/DTC233912104 DAILY JOURNAL CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

24.000 0.00200.791700Local1.000000
200.791700 0.00 0.29Base

0.29
0.00
0.00 4,819.29

4,819.29

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

9.000 0.00205.682200Local1.000000
205.682200 0.00 0.14Base

0.14
0.00
0.00 1,851.28

1,851.28
233912104 Total

0.43 0.000.00 6,670.5733.000 Local

0.00 0.43 0.00 6,670.57Base

CABRERA CAPITAL MARKETS USD/DTC234264109 DAKTRONICS INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

700.000 0.009.519900Local1.000000
9.519900 0.00 8.40Base

8.40
0.00
0.00 6,672.33

6,672.33
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.009.177500Local1.000000
9.177500 0.00 4.50Base

4.50
0.00
0.00 2,757.75

2,757.75
234264109 Total

12.90 0.000.00 9,430.081,000.000 Local

0.00 12.90 0.00 9,430.08Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC235825205 DANA HOLDING CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0017.445000Local1.000000
17.445000 0.00 1.50Base

1.50
0.00
0.00 1,746.00

1,746.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,500.000 0.0017.415200Local1.000000
17.415200 0.00 18.00Base

18.00
0.00
0.00 26,140.80

26,140.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0015.060000Local1.000000
15.060000 0.00 3.00Base

3.00
0.00
0.00 3,015.00

3,015.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0013.956300Local1.000000
13.956300 0.00 6.00Base

6.00
0.00
0.00 5,588.52

5,588.52
235825205 Total

28.50 0.000.00 36,490.322,200.000 Local

0.00 28.50 0.00 36,490.32Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC237266101 DARLING INGREDIENTS INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

300.000 0.0010.575000Local1.000000
10.575000 0.00 4.50Base

4.50
0.00
0.00 3,177.00

3,177.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

3,300.000 0.0010.416700Local1.000000
10.416700 0.00 39.60Base

39.60
0.00
0.00 34,414.71

34,414.71
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

500.000 0.009.729600Local1.000000
9.729600 0.00 7.50Base

7.50
0.00
0.00 4,872.30

4,872.30

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

900.000 0.0010.110600Local1.000000
10.110600 0.00 13.50Base

13.50
0.00
0.00 9,113.04

9,113.04
237266101 Total

65.10 0.000.00 51,577.055,000.000 Local

0.00 65.10 0.00 51,577.05Base

CABRERA CAPITAL MARKETS USD/DTC237934104 DATALINK CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

400.000 0.006.320400Local1.000000
6.320400 0.00 4.80Base

4.80
0.00
0.00 2,532.96

2,532.96

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC242370203 DEAN FOODS CO 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0018.020000Local1.000000
18.020000 0.00 1.50Base

1.50
0.00
0.00 1,803.50

1,803.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0017.851200Local1.000000
17.851200 0.00 12.00Base

12.00
0.00
0.00 17,863.20

17,863.20

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.390000Local1.000000
18.390000 0.00 1.50Base

1.50
0.00
0.00 1,840.50

1,840.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0017.956700Local1.000000
17.956700 0.00 4.50Base

4.50
0.00
0.00 5,391.51

5,391.51
242370203 Total

19.50 0.000.00 26,898.711,500.000 Local

0.00 19.50 0.00 26,898.71Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC243537107 DECKERS OUTDOOR CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0059.550000Local1.000000
59.550000 0.00 1.50Base

1.50
0.00
0.00 5,956.50

5,956.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0061.010000Local1.000000
61.010000 0.00 2.40Base

2.40
0.00
0.00 12,204.40

12,204.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0050.660000Local1.000000
50.660000 0.00 1.50Base

1.50
0.00
0.00 5,067.50

5,067.50
243537107 Total

5.40 0.000.00 23,228.40400.000 Local

0.00 5.40 0.00 23,228.40Base

CABRERA CAPITAL MARKETS USD/DTC245077102 DEL FRISCO S RESTAURANT GROU 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

500.000 0.0013.829100Local1.000000
13.829100 0.00 6.00Base

6.00
0.00
0.00 6,920.55

6,920.55

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0013.905000Local1.000000
13.905000 0.00 1.50Base

1.50
0.00
0.00 1,392.00

1,392.00
245077102 Total

7.50 0.000.00 8,312.55600.000 Local

0.00 7.50 0.00 8,312.55Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC246647101 DELEK US HOLDINGS INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0026.950000Local1.000000
26.950000 0.00 1.50Base

1.50
0.00
0.00 2,696.50

2,696.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0025.484000Local1.000000
25.484000 0.00 6.00Base

6.00
0.00
0.00 12,748.00

12,748.00
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0025.930000Local1.000000
25.930000 0.00 1.50Base

1.50
0.00
0.00 2,594.50

2,594.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0023.510000Local1.000000
23.510000 0.00 1.50Base

1.50
0.00
0.00 2,352.50

2,352.50
246647101 Total

10.50 0.000.00 20,391.50800.000 Local

0.00 10.50 0.00 20,391.50Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC248019101 DELUXE CORP 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0060.590000Local1.000000
60.590000 0.00 1.50Base

1.50
0.00
0.00 6,060.50

6,060.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0060.402500Local1.000000
60.402500 0.00 4.80Base

4.80
0.00
0.00 24,165.80

24,165.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0055.773800Local1.000000
55.773800 0.00 3.00Base

3.00
0.00
0.00 11,157.76

11,157.76
248019101 Total

9.30 0.000.00 41,384.06700.000 Local

0.00 9.30 0.00 41,384.06Base

CABRERA CAPITAL MARKETS USD/DTC24869P104 DENNY S CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0011.255800Local1.000000
11.255800 0.00 6.00Base

6.00
0.00
0.00 5,633.90

5,633.90

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.009.810000Local1.000000
9.810000 0.00 3.00Base

3.00
0.00
0.00 1,965.00

1,965.00
24869P104 Total

Books Closed Prepared by State StreetPage 1127



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS
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October 1, 2015
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

9.00 0.000.00 7,598.90700.000 Local

0.00 9.00 0.00 7,598.90Base

CABRERA CAPITAL MARKETS USD/DTC24983L104 DERMIRA INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

200.000 0.0024.545300Local1.000000
24.545300 0.00 2.40Base

2.40
0.00
0.00 4,911.46

4,911.46

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0033.050000Local1.000000
33.050000 0.00 1.50Base

1.50
0.00
0.00 3,306.50

3,306.50
24983L104 Total

3.90 0.000.00 8,217.96300.000 Local

0.00 3.90 0.00 8,217.96Base

CABRERA CAPITAL MARKETS USD/DTC25065K104 DESTINATION XL GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

700.000 0.006.088100Local1.000000
6.088100 0.00 8.40Base

8.40
0.00
0.00 4,270.07

4,270.07

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.005.086700Local1.000000
5.086700 0.00 4.50Base

4.50
0.00
0.00 1,530.51

1,530.51
25065K104 Total

12.90 0.000.00 5,800.581,000.000 Local

0.00 12.90 0.00 5,800.58Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC251893103 DEVRY EDUCATION GROUP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0027.850000Local1.000000
27.850000 0.00 1.50Base

1.50
0.00
0.00 2,786.50

2,786.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,300.000 0.0028.365000Local1.000000
28.365000 0.00 15.60Base

15.60
0.00
0.00 36,890.10

36,890.10

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

200.000 0.0022.800000Local1.000000
22.800000 0.00 3.00Base

3.00
0.00
0.00 4,563.00

4,563.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0025.273300Local1.000000
25.273300 0.00 4.50Base

4.50
0.00
0.00 7,586.49

7,586.49
251893103 Total

24.60 0.000.00 51,826.091,900.000 Local

0.00 24.60 0.00 51,826.09Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC252784301 DIAMONDROCK HOSPITALITY CO 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

400.000 0.0012.530000Local1.000000
12.530000 0.00 6.00Base

6.00
0.00
0.00 5,018.00

5,018.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

4,000.000 0.0012.644500Local1.000000
12.644500 0.00 48.00Base

48.00
0.00
0.00 50,626.00

50,626.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

600.000 0.0011.208300Local1.000000
11.208300 0.00 9.00Base

9.00
0.00
0.00 6,733.98

6,733.98

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,100.000 0.0010.326400Local1.000000
10.326400 0.00 16.50Base

16.50
0.00
0.00 11,375.54

11,375.54
252784301 Total

79.50 0.000.00 73,753.526,100.000 Local

0.00 79.50 0.00 73,753.52Base

CABRERA CAPITAL MARKETS USD/DTC253798102 DIGI INTERNATIONAL INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0012.529900Local1.000000
12.529900 0.00 6.00Base

6.00
0.00
0.00 6,270.95

6,270.95

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0012.097500Local1.000000 3.00 0.00 2,422.50
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Units/Original Face
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12.097500 0.00 3.00Base 0.00 2,422.50
253798102 Total

9.00 0.000.00 8,693.45700.000 Local

0.00 9.00 0.00 8,693.45Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC25389M877 DIGITALGLOBE INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0021.000000Local1.000000
21.000000 0.00 1.50Base

1.50
0.00
0.00 2,101.50

2,101.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,400.000 0.0020.800400Local1.000000
20.800400 0.00 16.80Base

16.80
0.00
0.00 29,137.36

29,137.36

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0016.510000Local1.000000
16.510000 0.00 3.00Base

3.00
0.00
0.00 3,305.00

3,305.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0014.725000Local1.000000
14.725000 0.00 6.00Base

6.00
0.00
0.00 5,896.00

5,896.00
25389M877 Total

27.30 0.000.00 40,439.862,100.000 Local

0.00 27.30 0.00 40,439.86Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC253922108 DIME COMMUNITY BANCSHARES 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0017.170000Local1.000000
17.170000 0.00 1.50Base

1.50
0.00
0.00 1,718.50

1,718.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0017.325900Local1.000000
17.325900 0.00 7.20Base

7.20
0.00
0.00 10,402.74

10,402.74

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0017.910000Local1.000000
17.910000 0.00 1.50Base

1.50
0.00
0.00 1,792.50

1,792.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0018.010000Local1.000000
18.010000 0.00 3.00Base

3.00
0.00
0.00 3,605.00

3,605.00
253922108 Total

13.20 0.000.00 17,518.741,000.000 Local

0.00 13.20 0.00 17,518.74Base

CABRERA CAPITAL MARKETS USD/DTC25400W102 DIGITAL TURBINE INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

300.000 0.001.621400Local1.000000
1.621400 0.00 3.60Base

3.60
0.00
0.00 490.02

490.02

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

100.000 0.001.620000Local1.000000
1.620000 0.00 1.00Base

1.00
0.00
0.00 163.00

163.00
25400W102 Total

4.60 0.000.00 653.02400.000 Local

0.00 4.60 0.00 653.02Base

CABRERA CAPITAL MARKETS USD/DTC254423106 DINEEQUITY INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0089.210000Local1.000000
89.210000 0.00 1.20Base

1.20
0.00
0.00 8,922.20

8,922.20

CABRERA CAPITAL MARKETS USD/DTC254543101 DIODES INC 20 Oct 2015 0.01COMMON STOCK USD.667 23 Oct 2015

800.000 0.0022.824400Local1.000000
22.824400 0.00 9.60Base

9.60
0.00
0.00 18,269.12

18,269.12

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0019.120000Local1.000000
19.120000 0.00 1.50Base

1.50
0.00
0.00 1,913.50

1,913.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0023.752500Local1.000000
23.752500 0.00 3.00Base

3.00
0.00
0.00 4,753.50

4,753.50
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254543101 Total

14.10 0.000.00 24,936.121,100.000 Local

0.00 14.10 0.00 24,936.12Base

CABRERA CAPITAL MARKETS USD/DTC257701201 DONEGAL GROUP INC CL A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0014.123300Local1.000000
14.123300 0.00 2.40Base

2.40
0.00
0.00 2,827.06

2,827.06

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC25960R105 DOUGLAS DYNAMICS INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0021.320000Local1.000000
21.320000 0.00 1.50Base

1.50
0.00
0.00 2,133.50

2,133.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

300.000 0.0020.803300Local1.000000
20.803300 0.00 3.60Base

3.60
0.00
0.00 6,244.59

6,244.59

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0022.000000Local1.000000
22.000000 0.00 1.50Base

1.50
0.00
0.00 2,201.50

2,201.50
25960R105 Total

6.60 0.000.00 10,579.59500.000 Local

0.00 6.60 0.00 10,579.59Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC26153C103 DREAMWORKS ANIMATION SKG A 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0021.020000Local1.000000
21.020000 0.00 1.50Base

1.50
0.00
0.00 2,103.50

2,103.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,500.000 0.0021.282500Local1.000000
21.282500 0.00 18.00Base

18.00
0.00
0.00 31,941.75

31,941.75

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0023.106700Local1.000000
23.106700 0.00 4.50Base

4.50
0.00
0.00 6,936.51

6,936.51
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0025.783800Local1.000000
25.783800 0.00 6.00Base

6.00
0.00
0.00 10,319.52

10,319.52
26153C103 Total

30.00 0.000.00 51,301.282,300.000 Local

0.00 30.00 0.00 51,301.28Base

CABRERA CAPITAL MARKETS USD/DTC264147109 DUCOMMUN INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0020.735000Local1.000000
20.735000 0.00 2.40Base

2.40
0.00
0.00 4,149.40

4,149.40

CABRERA CAPITAL MARKETS USD/DTC26613Q106 DUPONT FABROS TECHNOLOGY 20 Oct 2015 0.01REIT USD.001 23 Oct 2015

900.000 0.0029.795400Local1.000000
29.795400 0.00 10.80Base

10.80
0.00
0.00 26,826.66

26,826.66

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0032.160000Local1.000000
32.160000 0.00 1.50Base

1.50
0.00
0.00 3,217.50

3,217.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0032.269500Local1.000000
32.269500 0.00 3.00Base

3.00
0.00
0.00 6,456.90

6,456.90
26613Q106 Total

15.30 0.000.00 36,501.061,200.000 Local

0.00 15.30 0.00 36,501.06Base

CABRERA CAPITAL MARKETS USD/DTC26817Q506 DYNEX CAPITAL INC 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

1,200.000 0.006.784200Local1.000000
6.784200 0.00 14.40Base

14.40
0.00
0.00 8,155.44

8,155.44

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.006.574000Local1.000000
6.574000 0.00 7.50Base

7.50
0.00
0.00 3,294.50

3,294.50
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26817Q506 Total

21.90 0.000.00 11,449.941,700.000 Local

0.00 21.90 0.00 11,449.94Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC26817R108 DYNEGY INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

300.000 0.0023.568300Local1.000000
23.568300 0.00 4.50Base

4.50
0.00
0.00 7,074.99

7,074.99

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,500.000 0.0023.525400Local1.000000
23.525400 0.00 30.00Base

30.00
0.00
0.00 58,843.50

58,843.50

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0017.078300Local1.000000
17.078300 0.00 4.50Base

4.50
0.00
0.00 5,127.99

5,127.99

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

700.000 0.0010.334300Local1.000000
10.334300 0.00 10.50Base

10.50
0.00
0.00 7,244.51

7,244.51
26817R108 Total

49.50 0.000.00 78,290.993,800.000 Local

0.00 49.50 0.00 78,290.99Base

CABRERA CAPITAL MARKETS USD/DTC268664109 EMC INS GROUP INC 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

200.000 0.0025.098200Local1.000000
25.098200 0.00 2.40Base

2.40
0.00
0.00 5,022.04

5,022.04

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0026.600000Local1.000000
26.600000 0.00 1.50Base

1.50
0.00
0.00 2,661.50

2,661.50
268664109 Total

3.90 0.000.00 7,683.54300.000 Local

0.00 3.90 0.00 7,683.54Base
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CABRERA CAPITAL MARKETS USD/DTC26882D109 EPIQ SYSTEMS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0013.924100Local1.000000
13.924100 0.00 6.00Base

6.00
0.00
0.00 6,968.05

6,968.05

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0014.010000Local1.000000
14.010000 0.00 3.00Base

3.00
0.00
0.00 2,805.00

2,805.00
26882D109 Total

9.00 0.000.00 9,773.05700.000 Local

0.00 9.00 0.00 9,773.05Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC26884U109 EPR PROPERTIES 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0054.690000Local1.000000
54.690000 0.00 1.50Base

1.50
0.00
0.00 5,470.50

5,470.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0055.974600Local1.000000
55.974600 0.00 14.40Base

14.40
0.00
0.00 67,183.92

67,183.92

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0054.670000Local1.000000
54.670000 0.00 3.00Base

3.00
0.00
0.00 10,937.00

10,937.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0057.043300Local1.000000
57.043300 0.00 4.50Base

4.50
0.00
0.00 17,117.49

17,117.49
26884U109 Total

23.40 0.000.00 100,708.911,800.000 Local

0.00 23.40 0.00 100,708.91Base

CABRERA CAPITAL MARKETS USD/DTC26885G109 ERA GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0017.617000Local1.000000
17.617000 0.00 4.80Base

4.80
0.00
0.00 7,051.60

7,051.60
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.009.600000Local1.000000
9.600000 0.00 3.00Base

3.00
0.00
0.00 1,923.00

1,923.00
26885G109 Total

7.80 0.000.00 8,974.60600.000 Local

0.00 7.80 0.00 8,974.60Base

CABRERA CAPITAL MARKETS USD/DTC268948106 EAGLE BANCORP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0047.620000Local1.000000
47.620000 0.00 1.20Base

1.20
0.00
0.00 4,763.20

4,763.20

CABRERA CAPITAL MARKETS USD/DTC269279402 EXCO RESOURCES INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

3,400.000 0.001.272500Local1.000000
1.272500 0.00 40.80Base

40.80
0.00
0.00 4,367.30

4,367.30

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC27032D205 EARTHSTONE ENERGY INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

4.000 0.0015.550000Local1.000000
15.550000 0.00 0.06Base

0.06
0.00
0.00 62.26

62.26

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0015.870000Local1.000000
15.870000 0.00 1.20Base

1.20
0.00
0.00 1,588.20

1,588.20
27032D205 Total

1.26 0.000.00 1,650.46104.000 Local

0.00 1.26 0.00 1,650.46Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC277276101 EASTGROUP PROPERTIES INC 15 Oct 2015 0.02REIT 20 Oct 2015

100.000 0.0057.480000Local1.000000
57.480000 0.00 1.50Base

1.50
0.00
0.00 5,749.50

5,749.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0057.200500Local1.000000
57.200500 0.00 6.00Base

6.00
0.00
0.00 28,606.25

28,606.25
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0054.415000Local1.000000
54.415000 0.00 1.50Base

1.50
0.00
0.00 5,443.00

5,443.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0056.710000Local1.000000
56.710000 0.00 1.50Base

1.50
0.00
0.00 5,672.50

5,672.50
277276101 Total

10.50 0.000.00 45,471.25800.000 Local

0.00 10.50 0.00 45,471.25Base

CABRERA CAPITAL MARKETS USD/DTC27890G100 ECLIPSE RESOURCES CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,100.000 0.003.012200Local1.000000
3.012200 0.00 13.20Base

13.20
0.00
0.00 3,326.62

3,326.62

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC28140H203 EDUCATION REALTY TRUST INC 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0033.640000Local1.000000
33.640000 0.00 1.50Base

1.50
0.00
0.00 3,365.50

3,365.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0035.241700Local1.000000
35.241700 0.00 12.00Base

12.00
0.00
0.00 35,253.70

35,253.70

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0035.420000Local1.000000
35.420000 0.00 3.00Base

3.00
0.00
0.00 7,087.00

7,087.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0037.773500Local1.000000
37.773500 0.00 4.50Base

4.50
0.00
0.00 11,336.55

11,336.55
28140H203 Total

21.00 0.000.00 57,042.751,600.000 Local

0.00 21.00 0.00 57,042.75Base
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CABRERA CAPITAL MARKETS USD/DTC282914100 8X8 INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,200.000 0.009.351300Local1.000000
9.351300 0.00 14.40Base

14.40
0.00
0.00 11,235.96

11,235.96

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0011.190000Local1.000000
11.190000 0.00 7.50Base

7.50
0.00
0.00 5,602.50

5,602.50
282914100 Total

21.90 0.000.00 16,838.461,700.000 Local

0.00 21.90 0.00 16,838.46Base

CABRERA CAPITAL MARKETS USD/DTC283677854 EL PASO ELECTRIC CO 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

900.000 0.0038.737200Local1.000000
38.737200 0.00 10.80Base

10.80
0.00
0.00 34,874.28

34,874.28

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0039.280000Local1.000000
39.280000 0.00 1.50Base

1.50
0.00
0.00 3,929.50

3,929.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0037.288300Local1.000000
37.288300 0.00 4.50Base

4.50
0.00
0.00 11,190.99

11,190.99
283677854 Total

16.80 0.000.00 49,994.771,300.000 Local

0.00 16.80 0.00 49,994.77Base

CABRERA CAPITAL MARKETS USD/DTC28470R102 ELDORADO RESORTS INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

300.000 0.009.013300Local1.000000
9.013300 0.00 3.60Base

3.60
0.00
0.00 2,707.59

2,707.59

CABRERA CAPITAL MARKETS USD/DTC285218103 ELECTRO RENT CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

300.000 0.0011.493300Local1.000000
11.493300 0.00 3.60Base

3.60
0.00
0.00 3,451.59

3,451.59
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.009.480000Local1.000000
9.480000 0.00 3.00Base

3.00
0.00
0.00 1,899.00

1,899.00
285218103 Total

6.60 0.000.00 5,350.59500.000 Local

0.00 6.60 0.00 5,350.59Base

CABRERA CAPITAL MARKETS USD/DTC28660G106 ELIZABETH ARDEN INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.0012.066700Local1.000000
12.066700 0.00 7.20Base

7.20
0.00
0.00 7,247.22

7,247.22

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0010.337500Local1.000000
10.337500 0.00 3.00Base

3.00
0.00
0.00 2,070.50

2,070.50
28660G106 Total

10.20 0.000.00 9,317.72800.000 Local

0.00 10.20 0.00 9,317.72Base

CABRERA CAPITAL MARKETS USD/DTC288853104 PERRY ELLIS INTERNATIONAL 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0022.060000Local1.000000
22.060000 0.00 2.40Base

2.40
0.00
0.00 4,414.40

4,414.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0019.500000Local1.000000
19.500000 0.00 1.50Base

1.50
0.00
0.00 1,951.50

1,951.50
288853104 Total

3.90 0.000.00 6,365.90300.000 Local

0.00 3.90 0.00 6,365.90Base

CABRERA CAPITAL MARKETS USD/DTC290846203 EMCORE CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

500.000 0.006.738000Local1.000000
6.738000 0.00 6.00Base

6.00
0.00
0.00 3,375.00

3,375.00
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC29084Q100 EMCOR GROUP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0045.870000Local1.000000
45.870000 0.00 1.50Base

1.50
0.00
0.00 4,588.50

4,588.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0045.685300Local1.000000
45.685300 0.00 14.40Base

14.40
0.00
0.00 54,836.76

54,836.76

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0048.525000Local1.000000
48.525000 0.00 3.00Base

3.00
0.00
0.00 9,708.00

9,708.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0048.896300Local1.000000
48.896300 0.00 6.00Base

6.00
0.00
0.00 19,564.52

19,564.52
29084Q100 Total

24.90 0.000.00 88,697.781,900.000 Local

0.00 24.90 0.00 88,697.78Base

CABRERA CAPITAL MARKETS USD/DTC29089Q105 EMERGENT BIOSOLUTIONS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

200.000 0.0031.531000Local1.000000
31.531000 0.00 2.40Base

2.40
0.00
0.00 6,308.60

6,308.60

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0038.150000Local1.000000
38.150000 0.00 1.50Base

1.50
0.00
0.00 3,816.50

3,816.50
29089Q105 Total

3.90 0.000.00 10,125.10300.000 Local

0.00 3.90 0.00 10,125.10Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC291641108 EMPIRE DISTRICT ELECTRIC CO 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0023.450000Local1.000000
23.450000 0.00 1.50Base

1.50
0.00
0.00 2,346.50

2,346.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0023.847500Local1.000000
23.847500 0.00 10.80Base

10.80
0.00
0.00 21,473.55

21,473.55

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0022.220000Local1.000000
22.220000 0.00 3.00Base

3.00
0.00
0.00 4,447.00

4,447.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0026.685000Local1.000000
26.685000 0.00 3.00Base

3.00
0.00
0.00 5,340.00

5,340.00
291641108 Total

18.30 0.000.00 33,607.051,400.000 Local

0.00 18.30 0.00 33,607.05Base

REVERSE SPLIT NON CASH USD/DTC292052305 EMPIRE RESORTS INC 23 Dec 2015COMMON STOCK 23 Dec 2015

100.000 0.0034.922300Local1.000000
34.922300 0.00 0.00Base

0.00
0.00
0.00 3,492.23

3,492.23

CABRERA CAPITAL MARKETS USD/DTC292218104 EMPLOYERS HOLDINGS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0024.680000Local1.000000
24.680000 0.00 3.60Base

3.60
0.00
0.00 7,407.60

7,407.60

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0026.630000Local1.000000
26.630000 0.00 1.50Base

1.50
0.00
0.00 2,664.50

2,664.50
292218104 Total

5.10 0.000.00 10,072.10400.000 Local

0.00 5.10 0.00 10,072.10Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC292554102 ENCORE CAPITAL GROUP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0039.090000Local1.000000
39.090000 0.00 1.50Base

1.50
0.00
0.00 3,910.50

3,910.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0039.392400Local1.000000
39.392400 0.00 4.80Base

4.80
0.00
0.00 15,761.76

15,761.76

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0032.295000Local1.000000
32.295000 0.00 1.50Base

1.50
0.00
0.00 3,231.00

3,231.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0030.820000Local1.000000
30.820000 0.00 1.50Base

1.50
0.00
0.00 3,083.50

3,083.50
292554102 Total

9.30 0.000.00 25,986.76700.000 Local

0.00 9.30 0.00 25,986.76Base

CABRERA CAPITAL MARKETS USD/DTC292562105 ENCORE WIRE CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0038.250000Local1.000000
38.250000 0.00 1.20Base

1.20
0.00
0.00 3,826.20

3,826.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0039.890000Local1.000000
39.890000 0.00 1.50Base

1.50
0.00
0.00 3,990.50

3,990.50
292562105 Total

2.70 0.000.00 7,816.70200.000 Local

0.00 2.70 0.00 7,816.70Base

CABRERA CAPITAL MARKETS USD/DTC292671708 ENERGY FUELS INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

500.000 0.003.102000Local1.000000
3.102000 0.00 6.00Base

6.00
0.00
0.00 1,557.00

1,557.00

CABRERA CAPITAL MARKETS USD/DTC29269A102 ENDOCYTE INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

800.000 0.004.776000Local1.000000
4.776000 0.00 9.60Base

9.60
0.00
0.00 3,830.40

3,830.40

Books Closed Prepared by State StreetPage 1142



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC29272U103 ENDOCHOICE HOLDINGS INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

600.000 0.0011.808300Local1.000000
11.808300 0.00 9.00Base

9.00
0.00
0.00 7,093.98

7,093.98

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC29275Y102 ENERSYS 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0064.235000Local1.000000
64.235000 0.00 1.50Base

1.50
0.00
0.00 6,425.00

6,425.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0064.913300Local1.000000
64.913300 0.00 7.20Base

7.20
0.00
0.00 38,955.18

38,955.18

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0061.145000Local1.000000
61.145000 0.00 1.50Base

1.50
0.00
0.00 6,116.00

6,116.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0057.138400Local1.000000
57.138400 0.00 3.00Base

3.00
0.00
0.00 11,430.68

11,430.68
29275Y102 Total

13.20 0.000.00 62,926.861,000.000 Local

0.00 13.20 0.00 62,926.86Base

CABRERA CAPITAL MARKETS USD/DTC292764107 ENERNOC INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

600.000 0.008.417900Local1.000000
8.417900 0.00 7.20Base

7.20
0.00
0.00 5,057.94

5,057.94

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC29286C107 ENGILITY HOLDINGS INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0028.280000Local1.000000
28.280000 0.00 1.50Base

1.50
0.00
0.00 2,829.50

2,829.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

300.000 0.0030.253300Local1.000000
30.253300 0.00 3.60Base

3.60
0.00
0.00 9,079.59

9,079.59
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0032.380000Local1.000000
32.380000 0.00 1.50Base

1.50
0.00
0.00 3,239.50

3,239.50
29286C107 Total

6.60 0.000.00 15,148.59500.000 Local

0.00 6.60 0.00 15,148.59Base

CABRERA CAPITAL MARKETS USD/DTC293389102 ENNIS INC 20 Oct 2015 0.01COMMON STOCK USD2.5 23 Oct 2015

600.000 0.0019.405000Local1.000000
19.405000 0.00 7.20Base

7.20
0.00
0.00 11,650.20

11,650.20

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0019.090000Local1.000000
19.090000 0.00 1.50Base

1.50
0.00
0.00 1,910.50

1,910.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0019.770000Local1.000000
19.770000 0.00 1.50Base

1.50
0.00
0.00 1,978.50

1,978.50
293389102 Total

10.20 0.000.00 15,539.20800.000 Local

0.00 10.20 0.00 15,539.20Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC29355X107 ENPRO INDUSTRIES INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0046.540000Local1.000000
46.540000 0.00 1.50Base

1.50
0.00
0.00 4,655.50

4,655.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0045.480000Local1.000000
45.480000 0.00 1.20Base

1.20
0.00
0.00 4,549.20

4,549.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0044.975000Local1.000000
44.975000 0.00 1.50Base

1.50
0.00
0.00 4,499.00

4,499.00
29355X107 Total
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4.20 0.000.00 13,703.70300.000 Local

0.00 4.20 0.00 13,703.70Base

CABRERA CAPITAL MARKETS USD/DTC29357K103 ENOVA INTERNATIONAL INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

200.000 0.0013.232500Local1.000000
13.232500 0.00 2.40Base

2.40
0.00
0.00 2,648.90

2,648.90

CABRERA CAPITAL MARKETS USD/DTC29362U104 ENTEGRIS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,300.000 0.0013.962200Local1.000000
13.962200 0.00 15.60Base

15.60
0.00
0.00 18,166.46

18,166.46

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0012.787500Local1.000000
12.787500 0.00 3.00Base

3.00
0.00
0.00 2,560.50

2,560.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0013.743200Local1.000000
13.743200 0.00 4.50Base

4.50
0.00
0.00 4,127.46

4,127.46
29362U104 Total

23.10 0.000.00 24,854.421,800.000 Local

0.00 23.10 0.00 24,854.42Base

CABRERA CAPITAL MARKETS USD/DTC293639100 ENTERCOM COMMUNICATIONS CL A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0011.211900Local1.000000
11.211900 0.00 6.00Base

6.00
0.00
0.00 5,611.95

5,611.95

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0011.245500Local1.000000
11.245500 0.00 3.00Base

3.00
0.00
0.00 2,252.10

2,252.10
293639100 Total

9.00 0.000.00 7,864.05700.000 Local

0.00 9.00 0.00 7,864.05Base

CABRERA CAPITAL MARKETS USD/DTC293668109 ENTERPRISE BANCORP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015
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200.000 0.0022.681000Local1.000000
22.681000 0.00 2.40Base

2.40
0.00
0.00 4,538.60

4,538.60

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC293712105 ENTERPRISE FINANCIAL SERVICE 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0025.990000Local1.000000
25.990000 0.00 1.50Base

1.50
0.00
0.00 2,600.50

2,600.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0026.536200Local1.000000
26.536200 0.00 4.80Base

4.80
0.00
0.00 10,619.28

10,619.28

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0028.575000Local1.000000
28.575000 0.00 1.50Base

1.50
0.00
0.00 2,859.00

2,859.00
293712105 Total

7.80 0.000.00 16,078.78600.000 Local

0.00 7.80 0.00 16,078.78Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC29382R107 ENTRAVISION COMMUNICATIONS A 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

200.000 0.008.100000Local1.000000
8.100000 0.00 3.00Base

3.00
0.00
0.00 1,623.00

1,623.00

CABRERA CAPITAL MARKETS USD/DTC294268107 EPLUS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0086.470000Local1.000000
86.470000 0.00 1.20Base

1.20
0.00
0.00 8,648.20

8,648.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.00100.390000Local1.000000
100.390000 0.00 1.50Base

1.50
0.00
0.00 10,040.50

10,040.50
294268107 Total

2.70 0.000.00 18,688.70200.000 Local

0.00 2.70 0.00 18,688.70Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC294752100 EQUITY ONE INC 15 Oct 2015 0.02REIT USD.01 20 Oct 2015
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000 0.0025.540000Local1.000000
25.540000 0.00 1.50Base

1.50
0.00
0.00 2,555.50

2,555.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,400.000 0.0026.465900Local1.000000
26.465900 0.00 16.80Base

16.80
0.00
0.00 37,069.06

37,069.06

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0025.840000Local1.000000
25.840000 0.00 3.00Base

3.00
0.00
0.00 5,171.00

5,171.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0026.395000Local1.000000
26.395000 0.00 6.00Base

6.00
0.00
0.00 10,564.00

10,564.00
294752100 Total

27.30 0.000.00 55,359.562,100.000 Local

0.00 27.30 0.00 55,359.56Base

CABRERA CAPITAL MARKETS USD/DTC295625107 ERIN ENERGY CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

300.000 0.004.622700Local1.000000
4.622700 0.00 3.60Base

3.60
0.00
0.00 1,390.41

1,390.41

CABRERA CAPITAL MARKETS USD/DTC296056104 ESCALADE INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0017.368800Local1.000000
17.368800 0.00 2.40Base

2.40
0.00
0.00 3,476.16

3,476.16

CABRERA CAPITAL MARKETS USD/DTC296315104 ESCO TECHNOLOGIES INC 20 Oct 2015 11 0.01COMMON STOCK USD.01 03 Nov 2015

500.000 0.0038.214000Local1.000000
38.214000 0.00 6.00Base

6.00
0.00
0.00 19,113.00

19,113.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0036.680000Local1.000000
36.680000 0.00 1.50Base

1.50
0.00
0.00 3,669.50

3,669.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0037.712500Local1.000000 3.00 0.00 7,545.50
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

37.712500 0.00 3.00Base 0.00 7,545.50
296315104 Total

10.50 0.000.00 30,328.00800.000 Local

0.00 10.50 0.00 30,328.00Base

CABRERA CAPITAL MARKETS USD/DTC296689102 ESSENDANT INC 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

800.000 0.0034.021500Local1.000000
34.021500 0.00 9.60Base

9.60
0.00
0.00 27,226.80

27,226.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0034.005000Local1.000000
34.005000 0.00 1.50Base

1.50
0.00
0.00 3,402.00

3,402.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0033.390000Local1.000000
33.390000 0.00 3.00Base

3.00
0.00
0.00 6,681.00

6,681.00
296689102 Total

14.10 0.000.00 37,309.801,100.000 Local

0.00 14.10 0.00 37,309.80Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC297425100 ESTERLINE TECHNOLOGIES CORP 15 Oct 2015 0.02COMMON STOCK USD.2 20 Oct 2015

100.000 0.0075.320000Local1.000000
75.320000 0.00 1.50Base

1.50
0.00
0.00 7,533.50

7,533.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0075.255800Local1.000000
75.255800 0.00 7.20Base

7.20
0.00
0.00 45,160.68

45,160.68

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0078.460000Local1.000000
78.460000 0.00 1.50Base

1.50
0.00
0.00 7,847.50

7,847.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0084.900000Local1.000000
84.900000 0.00 1.50Base

1.50
0.00
0.00 8,491.50

8,491.50
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October 1, 2015
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Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

297425100 Total

11.70 0.000.00 69,033.18900.000 Local

0.00 11.70 0.00 69,033.18Base

CABRERA CAPITAL MARKETS USD/DTC297602104 ETHAN ALLEN INTERIORS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0027.540000Local1.000000
27.540000 0.00 6.00Base

6.00
0.00
0.00 13,776.00

13,776.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0027.805000Local1.000000
27.805000 0.00 1.50Base

1.50
0.00
0.00 2,782.00

2,782.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0028.582500Local1.000000
28.582500 0.00 3.00Base

3.00
0.00
0.00 5,719.50

5,719.50
297602104 Total

10.50 0.000.00 22,277.50800.000 Local

0.00 10.50 0.00 22,277.50Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC29977G102 EVERBANK FINANCIAL CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

200.000 0.0020.102500Local1.000000
20.102500 0.00 3.00Base

3.00
0.00
0.00 4,023.50

4,023.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,900.000 0.0020.375500Local1.000000
20.375500 0.00 22.80Base

22.80
0.00
0.00 38,736.25

38,736.25

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0017.098300Local1.000000
17.098300 0.00 4.50Base

4.50
0.00
0.00 5,133.99

5,133.99

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0016.850000Local1.000000
16.850000 0.00 7.50Base

7.50
0.00
0.00 8,432.50

8,432.50
29977G102 Total
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October 1, 2015
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

37.80 0.000.00 56,326.242,900.000 Local

0.00 37.80 0.00 56,326.24Base

CABRERA CAPITAL MARKETS USD/DTC30034T103 EVERI HOLDINGS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,500.000 0.004.844300Local1.000000
4.844300 0.00 18.00Base

18.00
0.00
0.00 7,284.45

7,284.45

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.003.856000Local1.000000
3.856000 0.00 7.50Base

7.50
0.00
0.00 1,935.50

1,935.50
30034T103 Total

25.50 0.000.00 9,219.952,000.000 Local

0.00 25.50 0.00 9,219.95Base

CABRERA CAPITAL MARKETS USD/DTC300415106 EVERYDAY HEALTH INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.009.620000Local1.000000
9.620000 0.00 1.20Base

1.20
0.00
0.00 963.20

963.20

CABRERA CAPITAL MARKETS USD/DTC300487105 EVINE LIVE INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,100.000 0.002.889000Local1.000000
2.889000 0.00 13.20Base

13.20
0.00
0.00 3,191.10

3,191.10

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC30050B101 EVOLENT HEALTH INC   A 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

1,800.000 0.0015.483900Local1.000000
15.483900 0.00 27.00Base

27.00
0.00
0.00 27,898.02

27,898.02

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0016.020000Local1.000000
16.020000 0.00 1.20Base

1.20
0.00
0.00 1,603.20

1,603.20
30050B101 Total

28.20 0.000.00 29,501.221,900.000 Local

0.00 28.20 0.00 29,501.22Base

CABRERA CAPITAL MARKETS USD/DTC300645108 EXAR CORP 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015
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October 1, 2015
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

700.000 0.005.721400Local1.000000
5.721400 0.00 8.40Base

8.40
0.00
0.00 4,013.38

4,013.38

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.006.231700Local1.000000
6.231700 0.00 4.50Base

4.50
0.00
0.00 1,874.01

1,874.01
300645108 Total

12.90 0.000.00 5,887.391,000.000 Local

0.00 12.90 0.00 5,887.39Base

CABRERA CAPITAL MARKETS USD/DTC30064E109 EXACTECH INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0018.000000Local1.000000
18.000000 0.00 2.40Base

2.40
0.00
0.00 3,602.40

3,602.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0017.430000Local1.000000
17.430000 0.00 1.50Base

1.50
0.00
0.00 1,744.50

1,744.50
30064E109 Total

3.90 0.000.00 5,346.90300.000 Local

0.00 3.90 0.00 5,346.90Base

CABRERA CAPITAL MARKETS USD/DTC302081104 EXLSERVICE HOLDINGS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.0040.900000Local1.000000
40.900000 0.00 1.20Base

1.20
0.00
0.00 4,091.20

4,091.20

CABRERA CAPITAL MARKETS USD/DTC302104104 EXONE CO/THE 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0010.900000Local1.000000
10.900000 0.00 2.40Base

2.40
0.00
0.00 2,182.40

2,182.40

CABRERA CAPITAL MARKETS USD/DTC30219E103 EXPRESS INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0019.055000Local1.000000
19.055000 0.00 2.40Base

2.40
0.00
0.00 3,813.40

3,813.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015
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October 1, 2015
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Stl Cur/Loc
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000 0.0017.750000Local1.000000
17.750000 0.00 1.50Base

1.50
0.00
0.00 1,776.50

1,776.50
30219E103 Total

3.90 0.000.00 5,589.90300.000 Local

0.00 3.90 0.00 5,589.90Base

CABRERA CAPITAL MARKETS USD/DTC30226D106 EXTREME NETWORKS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

2,000.000 0.003.637200Local1.000000
3.637200 0.00 24.00Base

24.00
0.00
0.00 7,298.40

7,298.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

800.000 0.004.118100Local1.000000
4.118100 0.00 12.00Base

12.00
0.00
0.00 3,306.48

3,306.48
30226D106 Total

36.00 0.000.00 10,604.882,800.000 Local

0.00 36.00 0.00 10,604.88Base

CABRERA CAPITAL MARKETS USD/DTC30227H106 EXTERRAN CORP 16 Nov 2015 0.02COMMON STOCK USD.01 19 Nov 2015

100.000 0.0017.280000Local1.000000
17.280000 0.00 1.50Base

1.50
0.00
0.00 1,729.50

1,729.50

CABRERA CAPITAL MARKETS USD/DTC302301106 EZCORP INC CL A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,200.000 0.006.462000Local1.000000
6.462000 0.00 14.40Base

14.40
0.00
0.00 7,768.80

7,768.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.004.797000Local1.000000
4.797000 0.00 7.50Base

7.50
0.00
0.00 2,406.00

2,406.00
302301106 Total

21.90 0.000.00 10,174.801,700.000 Local

0.00 21.90 0.00 10,174.80Base

CABRERA CAPITAL MARKETS USD/DTC30239F106 FBL FINANCIAL GROUP INC CL A 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0062.234300Local1.000000 2.40 0.00 12,449.26
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

62.234300 0.00 2.40Base 0.00 12,449.26

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC302520101 FNB CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

300.000 0.0012.980000Local1.000000
12.980000 0.00 4.50Base

4.50
0.00
0.00 3,898.50

3,898.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

3,500.000 0.0013.125700Local1.000000
13.125700 0.00 42.00Base

42.00
0.00
0.00 45,981.95

45,981.95

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

500.000 0.0014.008000Local1.000000
14.008000 0.00 7.50Base

7.50
0.00
0.00 7,011.50

7,011.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,000.000 0.0013.478000Local1.000000
13.478000 0.00 15.00Base

15.00
0.00
0.00 13,493.00

13,493.00
302520101 Total

69.00 0.000.00 70,384.955,300.000 Local

0.00 69.00 0.00 70,384.95Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC30255G103 FCB FINANCIAL HOLDINGS CL A 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0031.310000Local1.000000
31.310000 0.00 1.50Base

1.50
0.00
0.00 3,132.50

3,132.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0032.269000Local1.000000
32.269000 0.00 6.00Base

6.00
0.00
0.00 16,140.50

16,140.50

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0036.600000Local1.000000
36.600000 0.00 1.50Base

1.50
0.00
0.00 3,661.50

3,661.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0037.295000Local1.000000
37.295000 0.00 3.00Base

3.00
0.00
0.00 7,462.00

7,462.00
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30255G103 Total

12.00 0.000.00 30,396.50900.000 Local

0.00 12.00 0.00 30,396.50Base

CABRERA CAPITAL MARKETS USD/DTC30281V108 FTD COS INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

400.000 0.0028.782500Local1.000000
28.782500 0.00 4.80Base

4.80
0.00
0.00 11,517.80

11,517.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0027.642800Local1.000000
27.642800 0.00 1.50Base

1.50
0.00
0.00 2,765.78

2,765.78
30281V108 Total

6.30 0.000.00 14,283.58500.000 Local

0.00 6.30 0.00 14,283.58Base

CABRERA CAPITAL MARKETS USD/DTC30292L107 FRP HOLDINGS INC 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

100.000 0.0030.850000Local1.000000
30.850000 0.00 1.20Base

1.20
0.00
0.00 3,086.20

3,086.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC302941109 FTI CONSULTING INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0044.390000Local1.000000
44.390000 0.00 1.50Base

1.50
0.00
0.00 4,440.50

4,440.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0044.388800Local1.000000
44.388800 0.00 8.40Base

8.40
0.00
0.00 31,080.56

31,080.56

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0036.610000Local1.000000
36.610000 0.00 1.50Base

1.50
0.00
0.00 3,662.50

3,662.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0035.455000Local1.000000
35.455000 0.00 3.00Base

3.00
0.00
0.00 7,094.00

7,094.00
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302941109 Total

14.40 0.000.00 46,277.561,100.000 Local

0.00 14.40 0.00 46,277.56Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC303726103 FAIRCHILD SEMICONDUCTOR INTE 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

200.000 0.0016.890000Local1.000000
16.890000 0.00 3.00Base

3.00
0.00
0.00 3,381.00

3,381.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,300.000 0.0016.966300Local1.000000
16.966300 0.00 27.60Base

27.60
0.00
0.00 39,050.09

39,050.09

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0017.730000Local1.000000
17.730000 0.00 4.50Base

4.50
0.00
0.00 5,323.50

5,323.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

700.000 0.0020.106400Local1.000000
20.106400 0.00 10.50Base

10.50
0.00
0.00 14,084.98

14,084.98
303726103 Total

45.60 0.000.00 61,839.573,500.000 Local

0.00 45.60 0.00 61,839.57Base

CABRERA CAPITAL MARKETS USD/DTC30555Q108 FAIRMOUNT SANTROL HOLDINGS I 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.002.670000Local1.000000
2.670000 0.00 4.80Base

4.80
0.00
0.00 1,072.80

1,072.80

CABRERA CAPITAL MARKETS USD/DTC30603D109 FAIRWAY GROUP HOLDINGS CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

900.000 0.001.520900Local1.000000
1.520900 0.00 10.80Base

10.80
0.00
0.00 1,379.61

1,379.61

CABRERA CAPITAL MARKETS USD/DTC309562106 FARMERS CAPITAL BANK CORP 20 Oct 2015 0.01COMMON STOCK USD.125 23 Oct 2015

200.000 0.0026.341800Local1.000000
26.341800 0.00 2.40Base

2.40
0.00
0.00 5,270.76

5,270.76
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0026.467500Local1.000000
26.467500 0.00 1.50Base

1.50
0.00
0.00 2,648.25

2,648.25
309562106 Total

3.90 0.000.00 7,919.01300.000 Local

0.00 3.90 0.00 7,919.01Base

CABRERA CAPITAL MARKETS USD/DTC311642102 FARO TECHNOLOGIES INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

300.000 0.0036.121700Local1.000000
36.121700 0.00 3.60Base

3.60
0.00
0.00 10,840.11

10,840.11

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0029.110000Local1.000000
29.110000 0.00 1.50Base

1.50
0.00
0.00 2,912.50

2,912.50
311642102 Total

5.10 0.000.00 13,752.61400.000 Local

0.00 5.10 0.00 13,752.61Base

CABRERA CAPITAL MARKETS USD/DTC313148306 FEDERAL AGRIC MTG CORP CL C 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

200.000 0.0029.615000Local1.000000
29.615000 0.00 2.40Base

2.40
0.00
0.00 5,925.40

5,925.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0032.205000Local1.000000
32.205000 0.00 1.50Base

1.50
0.00
0.00 3,222.00

3,222.00
313148306 Total

3.90 0.000.00 9,147.40300.000 Local

0.00 3.90 0.00 9,147.40Base

CABRERA CAPITAL MARKETS USD/DTC313549404 FEDERAL MOGUL HOLDINGS CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

700.000 0.008.102600Local1.000000
8.102600 0.00 8.40Base

8.40
0.00
0.00 5,680.22

5,680.22
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.006.896700Local1.000000
6.896700 0.00 4.50Base

4.50
0.00
0.00 2,073.51

2,073.51
313549404 Total

12.90 0.000.00 7,753.731,000.000 Local

0.00 12.90 0.00 7,753.73Base

CABRERA CAPITAL MARKETS USD/DTC313855108 FEDERAL SIGNAL CORP 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

1,400.000 0.0014.523100Local1.000000
14.523100 0.00 16.80Base

16.80
0.00
0.00 20,349.14

20,349.14

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0016.490000Local1.000000
16.490000 0.00 3.00Base

3.00
0.00
0.00 3,301.00

3,301.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0015.833300Local1.000000
15.833300 0.00 4.50Base

4.50
0.00
0.00 4,754.49

4,754.49
313855108 Total

24.30 0.000.00 28,404.631,900.000 Local

0.00 24.30 0.00 28,404.63Base

CABRERA CAPITAL MARKETS USD/DTC31422T101 FEDERATED NATIONAL HOLDING C 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0030.296600Local1.000000
30.296600 0.00 3.60Base

3.60
0.00
0.00 9,092.58

9,092.58

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0030.830000Local1.000000
30.830000 0.00 1.50Base

1.50
0.00
0.00 3,084.50

3,084.50
31422T101 Total

5.10 0.000.00 12,177.08400.000 Local

0.00 5.10 0.00 12,177.08Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC31430F101 FELCOR LODGING TRUST INC 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

200.000 0.008.265000Local1.000000
8.265000 0.00 3.00Base

3.00
0.00
0.00 1,656.00

1,656.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,900.000 0.008.246300Local1.000000
8.246300 0.00 34.80Base

34.80
0.00
0.00 23,949.07

23,949.07

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.007.955000Local1.000000
7.955000 0.00 6.00Base

6.00
0.00
0.00 3,188.00

3,188.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

800.000 0.007.485000Local1.000000
7.485000 0.00 12.00Base

12.00
0.00
0.00 6,000.00

6,000.00
31430F101 Total

55.80 0.000.00 34,793.074,300.000 Local

0.00 55.80 0.00 34,793.07Base

CABRERA CAPITAL MARKETS USD/DTC31446L100 FENIX PARTS INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

100.000 0.007.890000Local1.000000
7.890000 0.00 1.20Base

1.20
0.00
0.00 790.20

790.20

CABRERA CAPITAL MARKETS USD/DTC315785105 FIDELITY + GUARANTY LIFE 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0027.430500Local1.000000
27.430500 0.00 3.60Base

3.60
0.00
0.00 8,232.75

8,232.75

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0025.460000Local1.000000
25.460000 0.00 1.50Base

1.50
0.00
0.00 2,547.50

2,547.50
315785105 Total

5.10 0.000.00 10,780.25400.000 Local

0.00 5.10 0.00 10,780.25Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC31620R402 FNFV GROUP 15 Oct 2015 0.02TRACKING STK USD.000 20 Oct 2015

200.000 0.0011.740000Local1.000000
11.740000 0.00 3.00Base

3.00
0.00
0.00 2,351.00

2,351.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,600.000 0.0011.711700Local1.000000
11.711700 0.00 19.20Base

19.20
0.00
0.00 18,757.92

18,757.92

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0010.820000Local1.000000
10.820000 0.00 4.50Base

4.50
0.00
0.00 3,250.50

3,250.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0010.007500Local1.000000
10.007500 0.00 6.00Base

6.00
0.00
0.00 4,009.00

4,009.00
31620R402 Total

32.70 0.000.00 28,368.422,500.000 Local

0.00 32.70 0.00 28,368.42Base

CABRERA CAPITAL MARKETS USD/DTC316394105 FIDELITY SOUTHERN CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

400.000 0.0020.130000Local1.000000
20.130000 0.00 4.80Base

4.80
0.00
0.00 8,056.80

8,056.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0021.420000Local1.000000
21.420000 0.00 1.50Base

1.50
0.00
0.00 2,143.50

2,143.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0022.320000Local1.000000
22.320000 0.00 1.50Base

1.50
0.00
0.00 2,233.50

2,233.50
316394105 Total

7.80 0.000.00 12,433.80600.000 Local

0.00 7.80 0.00 12,433.80Base
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CABRERA CAPITAL MARKETS USD/DTC317585404 FINANCIAL INSTITUTIONS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0025.290000Local1.000000
25.290000 0.00 3.60Base

3.60
0.00
0.00 7,590.60

7,590.60

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0026.790000Local1.000000
26.790000 0.00 1.50Base

1.50
0.00
0.00 2,680.50

2,680.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0028.160000Local1.000000
28.160000 0.00 1.50Base

1.50
0.00
0.00 2,817.50

2,817.50
317585404 Total

6.60 0.000.00 13,088.60500.000 Local

0.00 6.60 0.00 13,088.60Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC31787A507 FINISAR CORPORATION 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

200.000 0.0011.697500Local1.000000
11.697500 0.00 3.00Base

3.00
0.00
0.00 2,342.50

2,342.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,100.000 0.0011.622400Local1.000000
11.622400 0.00 25.20Base

25.20
0.00
0.00 24,432.24

24,432.24

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0011.266700Local1.000000
11.266700 0.00 4.50Base

4.50
0.00
0.00 3,384.51

3,384.51

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.0014.819200Local1.000000
14.819200 0.00 9.00Base

9.00
0.00
0.00 8,900.52

8,900.52
31787A507 Total

41.70 0.000.00 39,059.773,200.000 Local

0.00 41.70 0.00 39,059.77Base
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CABRERA CAPITAL MARKETS USD/DTC317923100 FINISH LINE/THE   CL A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

700.000 0.0019.012700Local1.000000
19.012700 0.00 8.40Base

8.40
0.00
0.00 13,317.29

13,317.29

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0015.870200Local1.000000
15.870200 0.00 1.50Base

1.50
0.00
0.00 1,588.52

1,588.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0016.232500Local1.000000
16.232500 0.00 3.00Base

3.00
0.00
0.00 3,249.50

3,249.50
317923100 Total

12.90 0.000.00 18,155.311,000.000 Local

0.00 12.90 0.00 18,155.31Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC31847R102 FIRST AMERICAN FINANCIAL 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

200.000 0.0040.455000Local1.000000
40.455000 0.00 3.00Base

3.00
0.00
0.00 8,094.00

8,094.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,200.000 0.0040.166400Local1.000000
40.166400 0.00 26.40Base

26.40
0.00
0.00 88,392.48

88,392.48

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.0037.060000Local1.000000
37.060000 0.00 6.00Base

6.00
0.00
0.00 14,830.00

14,830.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0035.686800Local1.000000
35.686800 0.00 7.50Base

7.50
0.00
0.00 17,850.90

17,850.90
31847R102 Total

42.90 0.000.00 129,167.383,300.000 Local

0.00 42.90 0.00 129,167.38Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC31866P102 FIRST BANCORP INC/ME 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0020.330000Local1.000000
20.330000 0.00 1.50Base

1.50
0.00
0.00 2,034.50

2,034.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0020.623000Local1.000000
20.623000 0.00 2.40Base

2.40
0.00
0.00 4,127.00

4,127.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0020.496000Local1.000000
20.496000 0.00 1.50Base

1.50
0.00
0.00 2,051.10

2,051.10
31866P102 Total

5.40 0.000.00 8,212.60400.000 Local

0.00 5.40 0.00 8,212.60Base

CABRERA CAPITAL MARKETS USD/DTC318672706 FIRST BANCORP PUERTO RICO 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

2,500.000 0.003.861900Local1.000000
3.861900 0.00 30.00Base

30.00
0.00
0.00 9,684.75

9,684.75

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,000.000 0.003.176500Local1.000000
3.176500 0.00 15.00Base

15.00
0.00
0.00 3,191.50

3,191.50
318672706 Total

45.00 0.000.00 12,876.253,500.000 Local

0.00 45.00 0.00 12,876.25Base

CABRERA CAPITAL MARKETS USD/DTC318910106 FIRST BANCORP/NC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

400.000 0.0018.290000Local1.000000
18.290000 0.00 4.80Base

4.80
0.00
0.00 7,320.80

7,320.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0019.240000Local1.000000
19.240000 0.00 1.50Base

1.50
0.00
0.00 1,925.50

1,925.50
318910106 Total

Books Closed Prepared by State StreetPage 1162



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

6.30 0.000.00 9,246.30500.000 Local

0.00 6.30 0.00 9,246.30Base

CABRERA CAPITAL MARKETS USD/DTC319383204 FIRST BUSEY CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

500.000 0.0019.912600Local1.000000
19.912600 0.00 6.00Base

6.00
0.00
0.00 9,962.30

9,962.30

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0021.720000Local1.000000
21.720000 0.00 1.50Base

1.50
0.00
0.00 2,173.50

2,173.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0020.930000Local1.000000
20.930000 0.00 1.50Base

1.50
0.00
0.00 2,094.50

2,094.50
319383204 Total

9.00 0.000.00 14,230.30700.000 Local

0.00 9.00 0.00 14,230.30Base

CABRERA CAPITAL MARKETS USD/DTC319390100 FIRST BUSINESS FINANCIAL SER 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0023.588800Local1.000000
23.588800 0.00 1.20Base

1.20
0.00
0.00 2,360.08

2,360.08

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0025.300000Local1.000000
25.300000 0.00 1.50Base

1.50
0.00
0.00 2,531.50

2,531.50
319390100 Total

2.70 0.000.00 4,891.58200.000 Local

0.00 2.70 0.00 4,891.58Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC31946M103 FIRST CITIZENS BCSHS   CL A 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

14.000 0.00229.800000Local1.000000
229.800000 0.00 0.21Base

0.21
0.00
0.00 3,217.41

3,217.41

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015
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155.000 0.00233.738000Local1.000000
233.738000 0.00 1.86Base

1.86
0.00
0.00 36,231.25

36,231.25

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0119 Nov 2015

23.000 0.00249.400000Local1.000000
249.400000 0.00 0.34Base

0.34
0.00
0.00 5,736.54

5,736.54

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

43.000 0.00250.000000Local1.000000
250.000000 0.00 0.65Base

0.65
0.00
0.00 10,750.65

10,750.65
31946M103 Total

3.06 0.000.00 55,935.85235.000 Local

0.00 3.06 0.00 55,935.85Base

CABRERA CAPITAL MARKETS USD/DTC319829107 FIRST COMMONWEALTH FINL CORP 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

1,900.000 0.009.214200Local1.000000
9.214200 0.00 22.80Base

22.80
0.00
0.00 17,529.78

17,529.78

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.009.378300Local1.000000
9.378300 0.00 4.50Base

4.50
0.00
0.00 2,817.99

2,817.99

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.009.234000Local1.000000
9.234000 0.00 7.50Base

7.50
0.00
0.00 4,624.50

4,624.50
319829107 Total

34.80 0.000.00 24,972.272,700.000 Local

0.00 34.80 0.00 24,972.27Base

CABRERA CAPITAL MARKETS USD/DTC31983A103 FIRST COMMUNITY BANCSHARES 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

400.000 0.0018.592600Local1.000000
18.592600 0.00 4.80Base

4.80
0.00
0.00 7,441.84

7,441.84

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0019.520000Local1.000000 1.50 0.00 1,953.50
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19.520000 0.00 1.50Base 0.00 1,953.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0019.350000Local1.000000
19.350000 0.00 1.50Base

1.50
0.00
0.00 1,936.50

1,936.50
31983A103 Total

7.80 0.000.00 11,331.84600.000 Local

0.00 7.80 0.00 11,331.84Base

CABRERA CAPITAL MARKETS USD/DTC319850103 FIRST CONNECTICUT BANCORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0016.657200Local1.000000
16.657200 0.00 3.60Base

3.60
0.00
0.00 5,000.76

5,000.76

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0017.100000Local1.000000
17.100000 0.00 1.50Base

1.50
0.00
0.00 1,711.50

1,711.50
319850103 Total

5.10 0.000.00 6,712.26400.000 Local

0.00 5.10 0.00 6,712.26Base

CABRERA CAPITAL MARKETS USD/DTC32006W106 FIRST DEFIANCE FINL CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0039.250000Local1.000000
39.250000 0.00 2.40Base

2.40
0.00
0.00 7,852.40

7,852.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0039.786100Local1.000000
39.786100 0.00 1.50Base

1.50
0.00
0.00 3,980.11

3,980.11
32006W106 Total

3.90 0.000.00 11,832.51300.000 Local

0.00 3.90 0.00 11,832.51Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC320209109 FIRST FINANCIAL BANCORP 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0018.870000Local1.000000
18.870000 0.00 1.50Base

1.50
0.00
0.00 1,888.50

1,888.50
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Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0019.058800Local1.000000
19.058800 0.00 14.40Base

14.40
0.00
0.00 22,884.96

22,884.96

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0019.550000Local1.000000
19.550000 0.00 3.00Base

3.00
0.00
0.00 3,913.00

3,913.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0018.771700Local1.000000
18.771700 0.00 4.50Base

4.50
0.00
0.00 5,636.01

5,636.01
320209109 Total

23.40 0.000.00 34,322.471,800.000 Local

0.00 23.40 0.00 34,322.47Base

CABRERA CAPITAL MARKETS USD/DTC32020R109 FIRST FINL BANKSHARES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.0032.640000Local1.000000
32.640000 0.00 7.20Base

7.20
0.00
0.00 19,591.20

19,591.20

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 6 0.0225 Nov 2015

100.000 0.0033.740000Local1.000000
33.740000 0.00 1.50Base

1.50
0.00
0.00 3,375.50

3,375.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0031.680000Local1.000000
31.680000 0.00 3.00Base

3.00
0.00
0.00 6,339.00

6,339.00
32020R109 Total

11.70 0.000.00 29,305.70900.000 Local

0.00 11.70 0.00 29,305.70Base

CABRERA CAPITAL MARKETS USD/DTC320218100 FIRST FINANCIAL CORP/INDIANA 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0034.095000Local1.000000
34.095000 0.00 2.40Base

2.40
0.00
0.00 6,821.40

6,821.40
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View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0035.970000Local1.000000
35.970000 0.00 1.50Base

1.50
0.00
0.00 3,598.50

3,598.50
320218100 Total

3.90 0.000.00 10,419.90300.000 Local

0.00 3.90 0.00 10,419.90Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC32054K103 FIRST INDUSTRIAL REALTY TR 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

200.000 0.0021.802500Local1.000000
21.802500 0.00 3.00Base

3.00
0.00
0.00 4,363.50

4,363.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,200.000 0.0022.267100Local1.000000
22.267100 0.00 26.40Base

26.40
0.00
0.00 49,014.02

49,014.02

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0021.360000Local1.000000
21.360000 0.00 4.50Base

4.50
0.00
0.00 6,412.50

6,412.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

700.000 0.0022.198600Local1.000000
22.198600 0.00 10.50Base

10.50
0.00
0.00 15,549.52

15,549.52
32054K103 Total

44.40 0.000.00 75,339.543,400.000 Local

0.00 44.40 0.00 75,339.54Base

CABRERA CAPITAL MARKETS USD/DTC32055Y201 FIRST INTERSTATE BANCSYS A 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

400.000 0.0027.690000Local1.000000
27.690000 0.00 4.80Base

4.80
0.00
0.00 11,080.80

11,080.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0028.750000Local1.000000
28.750000 0.00 1.50Base

1.50
0.00
0.00 2,876.50

2,876.50
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October 1, 2015
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Exchange Rate
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0029.820000Local1.000000
29.820000 0.00 1.50Base

1.50
0.00
0.00 2,983.50

2,983.50
32055Y201 Total

7.80 0.000.00 16,940.80600.000 Local

0.00 7.80 0.00 16,940.80Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC320734106 FIRST OF LONG ISLAND CORP 15 Oct 2015 0.02COMMON STOCK USD.1 20 Oct 2015

100.000 0.0027.545500Local1.000000
27.545500 0.00 1.50Base

1.50
0.00
0.00 2,756.05

2,756.05

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0027.300100Local1.000000
27.300100 0.00 2.40Base

2.40
0.00
0.00 5,462.42

5,462.42

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0031.000000Local1.000000
31.000000 0.00 1.50Base

1.50
0.00
0.00 3,101.50

3,101.50
320734106 Total

5.40 0.000.00 11,319.97400.000 Local

0.00 5.40 0.00 11,319.97Base

CABRERA CAPITAL MARKETS USD/DTC320817109 FIRST MERCHANTS CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

800.000 0.0026.307500Local1.000000
26.307500 0.00 9.60Base

9.60
0.00
0.00 21,055.60

21,055.60

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0026.670000Local1.000000
26.670000 0.00 1.50Base

1.50
0.00
0.00 2,668.50

2,668.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0026.080000Local1.000000
26.080000 0.00 3.00Base

3.00
0.00
0.00 5,219.00

5,219.00
320817109 Total
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Broker NameTrd Date Stl Date

Units/Original Face
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14.10 0.000.00 28,943.101,100.000 Local

0.00 14.10 0.00 28,943.10Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC320867104 FIRST MIDWEST BANCORP INC/IL 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0017.480000Local1.000000
17.480000 0.00 1.50Base

1.50
0.00
0.00 1,749.50

1,749.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,600.000 0.0017.673300Local1.000000
17.673300 0.00 19.20Base

19.20
0.00
0.00 28,296.48

28,296.48

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0018.670000Local1.000000
18.670000 0.00 3.00Base

3.00
0.00
0.00 3,737.00

3,737.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0018.755800Local1.000000
18.755800 0.00 6.00Base

6.00
0.00
0.00 7,508.32

7,508.32
320867104 Total

29.70 0.000.00 41,291.302,300.000 Local

0.00 29.70 0.00 41,291.30Base

CABRERA CAPITAL MARKETS USD/DTC32115D106 FIRST NBC BANK HOLDING CO 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

300.000 0.0035.533300Local1.000000
35.533300 0.00 3.60Base

3.60
0.00
0.00 10,663.59

10,663.59

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0040.229800Local1.000000
40.229800 0.00 1.50Base

1.50
0.00
0.00 4,024.48

4,024.48

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0037.960000Local1.000000
37.960000 0.00 1.50Base

1.50
0.00
0.00 3,797.50

3,797.50
32115D106 Total

6.60 0.000.00 18,485.57500.000 Local
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Broker NameTrd Date Stl Date
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0.00 6.60 0.00 18,485.57Base

CABRERA CAPITAL MARKETS USD/DTC33610F109 FIRST POTOMAC REALTY TRUST 20 Oct 2015 0.01REIT USD.001 23 Oct 2015

1,300.000 0.0011.774300Local1.000000
11.774300 0.00 15.60Base

15.60
0.00
0.00 15,322.19

15,322.19

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0011.170000Local1.000000
11.170000 0.00 3.00Base

3.00
0.00
0.00 2,237.00

2,237.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0011.290000Local1.000000
11.290000 0.00 4.50Base

4.50
0.00
0.00 3,391.50

3,391.50
33610F109 Total

23.10 0.000.00 20,950.691,800.000 Local

0.00 23.10 0.00 20,950.69Base

CABRERA CAPITAL MARKETS USD/DTC336901103 1ST SOURCE CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

300.000 0.0031.366700Local1.000000
31.366700 0.00 3.60Base

3.60
0.00
0.00 9,413.61

9,413.61

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0031.210000Local1.000000
31.210000 0.00 1.50Base

1.50
0.00
0.00 3,122.50

3,122.50
336901103 Total

5.10 0.000.00 12,536.11400.000 Local

0.00 5.10 0.00 12,536.11Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC337915102 FIRSTMERIT CORP 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

300.000 0.0017.678300Local1.000000
17.678300 0.00 4.50Base

4.50
0.00
0.00 5,307.99

5,307.99

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

3,300.000 0.0018.030100Local1.000000
18.030100 0.00 39.60Base

39.60
0.00
0.00 59,538.93

59,538.93
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

500.000 0.0019.633000Local1.000000
19.633000 0.00 7.50Base

7.50
0.00
0.00 9,824.00

9,824.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

900.000 0.0019.143300Local1.000000
19.143300 0.00 13.50Base

13.50
0.00
0.00 17,242.47

17,242.47
337915102 Total

65.10 0.000.00 91,913.395,000.000 Local

0.00 65.10 0.00 91,913.39Base

CABRERA CAPITAL MARKETS USD/DTC337930705 FLAGSTAR BANCORP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0021.151400Local1.000000
21.151400 0.00 4.80Base

4.80
0.00
0.00 8,465.36

8,465.36

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0023.360000Local1.000000
23.360000 0.00 1.50Base

1.50
0.00
0.00 2,337.50

2,337.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0024.165000Local1.000000
24.165000 0.00 1.50Base

1.50
0.00
0.00 2,418.00

2,418.00
337930705 Total

7.80 0.000.00 13,220.86600.000 Local

0.00 7.80 0.00 13,220.86Base

CABRERA CAPITAL MARKETS USD/DTC33832D106 FIVE STAR QUALITY CARE 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,000.000 0.003.316500Local1.000000
3.316500 0.00 12.00Base

12.00
0.00
0.00 3,328.50

3,328.50

CABRERA CAPITAL MARKETS USD/DTC339382103 FLEXSTEEL INDS 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

100.000 0.0035.650000Local1.000000
35.650000 0.00 1.20Base

1.20
0.00
0.00 3,566.20

3,566.20
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Stl Cur/Loc

Commissions
Asset ID Security Name/Description
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0045.370000Local1.000000
45.370000 0.00 1.50Base

1.50
0.00
0.00 4,538.50

4,538.50
339382103 Total

2.70 0.000.00 8,104.70200.000 Local

0.00 2.70 0.00 8,104.70Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC343389102 FLOTEK INDUSTRIES INC 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

100.000 0.0020.080000Local1.000000
20.080000 0.00 1.50Base

1.50
0.00
0.00 2,009.50

2,009.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,100.000 0.0019.547900Local1.000000
19.547900 0.00 13.20Base

13.20
0.00
0.00 21,515.89

21,515.89

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0011.483800Local1.000000
11.483800 0.00 6.00Base

6.00
0.00
0.00 4,599.52

4,599.52
343389102 Total

20.70 0.000.00 28,124.911,600.000 Local

0.00 20.70 0.00 28,124.91Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC343873105 FLUSHING FINANCIAL CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0020.350000Local1.000000
20.350000 0.00 1.50Base

1.50
0.00
0.00 2,036.50

2,036.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0020.476100Local1.000000
20.476100 0.00 7.20Base

7.20
0.00
0.00 12,292.86

12,292.86

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0021.565000Local1.000000
21.565000 0.00 1.50Base

1.50
0.00
0.00 2,158.00

2,158.00
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0021.916500Local1.000000
21.916500 0.00 1.50Base

1.50
0.00
0.00 2,193.15

2,193.15
343873105 Total

11.70 0.000.00 18,680.51900.000 Local

0.00 11.70 0.00 18,680.51Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC344177100 FOGO DE CHAO INC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

500.000 0.0015.640000Local1.000000
15.640000 0.00 7.50Base

7.50
0.00
0.00 7,827.50

7,827.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0015.400000Local1.000000
15.400000 0.00 1.20Base

1.20
0.00
0.00 1,541.20

1,541.20
344177100 Total

8.70 0.000.00 9,368.70600.000 Local

0.00 8.70 0.00 9,368.70Base

CABRERA CAPITAL MARKETS USD/DTC346233109 FORESTAR GROUP INC 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

700.000 0.0014.339200Local1.000000
14.339200 0.00 8.40Base

8.40
0.00
0.00 10,045.84

10,045.84

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0010.800000Local1.000000
10.800000 0.00 4.50Base

4.50
0.00
0.00 3,244.50

3,244.50
346233109 Total

12.90 0.000.00 13,290.341,000.000 Local

0.00 12.90 0.00 13,290.34Base

CABRERA CAPITAL MARKETS USD/DTC346375108 FORMFACTOR INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

700.000 0.007.437100Local1.000000
7.437100 0.00 8.40Base

8.40
0.00
0.00 5,214.37

5,214.37
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.008.720000Local1.000000
8.720000 0.00 4.50Base

4.50
0.00
0.00 2,620.50

2,620.50
346375108 Total

12.90 0.000.00 7,834.871,000.000 Local

0.00 12.90 0.00 7,834.87Base

CABRERA CAPITAL MARKETS USD/DTC34984V100 FORUM ENERGY TECHNOLOGIES IN 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,300.000 0.0013.375200Local1.000000
13.375200 0.00 15.60Base

15.60
0.00
0.00 17,403.36

17,403.36

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0014.170000Local1.000000
14.170000 0.00 1.50Base

1.50
0.00
0.00 1,418.50

1,418.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0013.073800Local1.000000
13.073800 0.00 6.00Base

6.00
0.00
0.00 5,235.52

5,235.52
34984V100 Total

23.10 0.000.00 24,057.381,800.000 Local

0.00 23.10 0.00 24,057.38Base

CABRERA CAPITAL MARKETS USD/DTC350060109 FOSTER (LB) CO A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0015.800000Local1.000000
15.800000 0.00 2.40Base

2.40
0.00
0.00 3,162.40

3,162.40

CABRERA CAPITAL MARKETS USD/DTC35137T108 FOX CHASE BANCORP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0017.694400Local1.000000
17.694400 0.00 3.60Base

3.60
0.00
0.00 5,311.92

5,311.92

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0020.500000Local1.000000
20.500000 0.00 1.50Base

1.50
0.00
0.00 2,051.50

2,051.50
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35137T108 Total

5.10 0.000.00 7,363.42400.000 Local

0.00 5.10 0.00 7,363.42Base

CABRERA CAPITAL MARKETS USD/DTC353469109 FRANKLIN COVEY CO 20 Oct 2015 0.01COMMON STOCK USD.05 23 Oct 2015

200.000 0.0017.040000Local1.000000
17.040000 0.00 2.40Base

2.40
0.00
0.00 3,410.40

3,410.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0016.430000Local1.000000
16.430000 0.00 1.50Base

1.50
0.00
0.00 1,644.50

1,644.50
353469109 Total

3.90 0.000.00 5,054.90300.000 Local

0.00 3.90 0.00 5,054.90Base

CABRERA CAPITAL MARKETS USD/DTC353514102 FRANKLIN ELECTRIC CO INC 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

100.000 0.0027.500000Local1.000000
27.500000 0.00 1.20Base

1.20
0.00
0.00 2,751.20

2,751.20

CABRERA CAPITAL MARKETS USD/DTC35352P104 FRANKLIN FINANCIAL NETWORK 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0023.480000Local1.000000
23.480000 0.00 2.40Base

2.40
0.00
0.00 4,698.40

4,698.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0028.868000Local1.000000
28.868000 0.00 1.50Base

1.50
0.00
0.00 2,888.30

2,888.30
35352P104 Total

3.90 0.000.00 7,586.70300.000 Local

0.00 3.90 0.00 7,586.70Base

CABRERA CAPITAL MARKETS USD/DTC35471R106 FRANKLIN STREET PROPERTIES C 20 Oct 2015 0.01REIT USD.0001 23 Oct 2015

1,900.000 0.0011.718600Local1.000000
11.718600 0.00 22.80Base

22.80
0.00
0.00 22,288.14

22,288.14
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Broker NameTrd Date Stl Date

Units/Original Face
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0010.075000Local1.000000
10.075000 0.00 3.00Base

3.00
0.00
0.00 2,018.00

2,018.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0010.124000Local1.000000
10.124000 0.00 7.50Base

7.50
0.00
0.00 5,069.50

5,069.50
35471R106 Total

33.30 0.000.00 29,375.642,600.000 Local

0.00 33.30 0.00 29,375.64Base

CABRERA CAPITAL MARKETS USD/DTC356108100 FRED S INC CLASS A 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

800.000 0.0013.633500Local1.000000
13.633500 0.00 9.60Base

9.60
0.00
0.00 10,916.40

10,916.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0016.338800Local1.000000
16.338800 0.00 6.00Base

6.00
0.00
0.00 6,541.52

6,541.52
356108100 Total

15.60 0.000.00 17,457.921,200.000 Local

0.00 15.60 0.00 17,457.92Base

CABRERA CAPITAL MARKETS USD/DTC357023100 FREIGHTCAR AMERICA INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0020.480000Local1.000000
20.480000 0.00 1.20Base

1.20
0.00
0.00 2,049.20

2,049.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0020.840000Local1.000000
20.840000 0.00 1.50Base

1.50
0.00
0.00 2,085.50

2,085.50
357023100 Total

2.70 0.000.00 4,134.70200.000 Local

0.00 2.70 0.00 4,134.70Base
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CABRERA CAPITAL MARKETS USD/DTC35952H106 FUELCELL ENERGY INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

3,900.000 0.000.854700Local1.000000
0.854700 0.00 46.80Base

46.80
0.00
0.00 3,380.13

3,380.13

REVERSE SPLIT NON CASH USD/DTC35952H502 FUELCELL ENERGY INC 04 Dec 2015COMMON STOCK USD.000 07 Dec 2015

8,533.000 0.0012.175087Local1.000000
12.175087 0.00 0.00Base

0.00
0.00
0.00 103,890.02

103,890.02

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC360271100 FULTON FINANCIAL CORP 15 Oct 2015 0.02COMMON STOCK USD2.5 20 Oct 2015

300.000 0.0012.255000Local1.000000
12.255000 0.00 4.50Base

4.50
0.00
0.00 3,681.00

3,681.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

3,600.000 0.0012.322500Local1.000000
12.322500 0.00 43.20Base

43.20
0.00
0.00 44,404.20

44,404.20

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

500.000 0.0013.963000Local1.000000
13.963000 0.00 7.50Base

7.50
0.00
0.00 6,989.00

6,989.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,000.000 0.0013.444000Local1.000000
13.444000 0.00 15.00Base

15.00
0.00
0.00 13,459.00

13,459.00
360271100 Total

70.20 0.000.00 68,533.205,400.000 Local

0.00 70.20 0.00 68,533.20Base

CABRERA CAPITAL MARKETS USD/DTC361086101 FURMANITE CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

300.000 0.006.293300Local1.000000
6.293300 0.00 3.60Base

3.60
0.00
0.00 1,891.59

1,891.59

CABRERA CAPITAL MARKETS USD/DTC36116M106 FUTUREFUEL CORP 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

500.000 0.0014.241200Local1.000000
14.241200 0.00 6.00Base

6.00
0.00
0.00 7,126.60

7,126.60
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0013.855000Local1.000000
13.855000 0.00 3.00Base

3.00
0.00
0.00 2,774.00

2,774.00
36116M106 Total

9.00 0.000.00 9,900.60700.000 Local

0.00 9.00 0.00 9,900.60Base

CABRERA CAPITAL MARKETS USD/DTC361268105 G + K SERVICES INC  CL A 20 Oct 2015 0.01COMMON STOCK USD.5 23 Oct 2015

200.000 0.0071.865000Local1.000000
71.865000 0.00 2.40Base

2.40
0.00
0.00 14,375.40

14,375.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0065.090000Local1.000000
65.090000 0.00 1.50Base

1.50
0.00
0.00 6,510.50

6,510.50
361268105 Total

3.90 0.000.00 20,885.90300.000 Local

0.00 3.90 0.00 20,885.90Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC36162J106 GEO GROUP INC/THE 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0031.580000Local1.000000
31.580000 0.00 1.50Base

1.50
0.00
0.00 3,159.50

3,159.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,500.000 0.0031.933600Local1.000000
31.933600 0.00 18.00Base

18.00
0.00
0.00 47,918.40

47,918.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0028.190000Local1.000000
28.190000 0.00 3.00Base

3.00
0.00
0.00 5,641.00

5,641.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0027.848800Local1.000000
27.848800 0.00 6.00Base

6.00
0.00
0.00 11,145.52

11,145.52
36162J106 Total
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28.50 0.000.00 67,864.422,200.000 Local

0.00 28.50 0.00 67,864.42Base

CABRERA CAPITAL MARKETS USD/DTC36191C205 GSI GROUP INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

700.000 0.0013.785900Local1.000000
13.785900 0.00 8.40Base

8.40
0.00
0.00 9,658.53

9,658.53

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0014.073300Local1.000000
14.073300 0.00 4.50Base

4.50
0.00
0.00 4,226.49

4,226.49
36191C205 Total

12.90 0.000.00 13,885.021,000.000 Local

0.00 12.90 0.00 13,885.02Base

CABRERA CAPITAL MARKETS USD/DTC36268W100 GAIN CAPITAL HOLDINGS INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

600.000 0.007.314500Local1.000000
7.314500 0.00 7.20Base

7.20
0.00
0.00 4,395.90

4,395.90

CABRERA CAPITAL MARKETS USD/DTC36729W202 GASTAR EXPLORATION LTD 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,800.000 0.001.741200Local1.000000
1.741200 0.00 21.60Base

21.60
0.00
0.00 3,155.76

3,155.76

CABRERA CAPITAL MARKETS USD/DTC369300108 GENERAL CABLE CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0015.150000Local1.000000
15.150000 0.00 2.40Base

2.40
0.00
0.00 3,032.40

3,032.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0015.220000Local1.000000
15.220000 0.00 1.50Base

1.50
0.00
0.00 1,523.50

1,523.50
369300108 Total

3.90 0.000.00 4,555.90300.000 Local

0.00 3.90 0.00 4,555.90Base

CABRERA CAPITAL MARKETS USD/DTC371532102 GENESCO INC 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015
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500.000 0.0062.182000Local1.000000
62.182000 0.00 6.00Base

6.00
0.00
0.00 31,097.00

31,097.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0053.540000Local1.000000
53.540000 0.00 1.50Base

1.50
0.00
0.00 5,355.50

5,355.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0056.730500Local1.000000
56.730500 0.00 1.50Base

1.50
0.00
0.00 5,674.55

5,674.55
371532102 Total

9.00 0.000.00 42,127.05700.000 Local

0.00 9.00 0.00 42,127.05Base

CABRERA CAPITAL MARKETS USD/DTC37185X106 GENESIS HEALTHCARE INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

400.000 0.005.564300Local1.000000
5.564300 0.00 4.80Base

4.80
0.00
0.00 2,230.52

2,230.52

CABRERA CAPITAL MARKETS USD/DTC372284208 GENIE ENERGY LTD B 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

300.000 0.0013.533300Local1.000000
13.533300 0.00 3.60Base

3.60
0.00
0.00 4,063.59

4,063.59

CABRERA CAPITAL MARKETS USD/DTC37364X109 GEOSPACE TECHNOLOGIES CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0016.899100Local1.000000
16.899100 0.00 3.60Base

3.60
0.00
0.00 5,073.33

5,073.33

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0015.010000Local1.000000
15.010000 0.00 1.50Base

1.50
0.00
0.00 1,502.50

1,502.50
37364X109 Total

5.10 0.000.00 6,575.83400.000 Local

0.00 5.10 0.00 6,575.83Base

CABRERA CAPITAL MARKETS USD/DTC373865104 GERMAN AMERICAN BANCORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015
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300.000 0.0031.196700Local1.000000
31.196700 0.00 3.60Base

3.60
0.00
0.00 9,362.61

9,362.61

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0033.560000Local1.000000
33.560000 0.00 1.50Base

1.50
0.00
0.00 3,357.50

3,357.50
373865104 Total

5.10 0.000.00 12,720.11400.000 Local

0.00 5.10 0.00 12,720.11Base

CABRERA CAPITAL MARKETS USD/DTC374163103 GERON CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

600.000 0.003.181700Local1.000000
3.181700 0.00 7.20Base

7.20
0.00
0.00 1,916.22

1,916.22

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC374297109 GETTY REALTY CORP 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0016.560000Local1.000000
16.560000 0.00 1.50Base

1.50
0.00
0.00 1,657.50

1,657.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0016.968000Local1.000000
16.968000 0.00 6.00Base

6.00
0.00
0.00 8,490.00

8,490.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0016.220000Local1.000000
16.220000 0.00 1.50Base

1.50
0.00
0.00 1,623.50

1,623.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0017.478500Local1.000000
17.478500 0.00 3.00Base

3.00
0.00
0.00 3,498.70

3,498.70
374297109 Total

12.00 0.000.00 15,269.70900.000 Local

0.00 12.00 0.00 15,269.70Base

CABRERA CAPITAL MARKETS USD/DTC374689107 GIBRALTAR INDUSTRIES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.0021.852600Local1.000000 7.20 0.00 13,118.76
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21.852600 0.00 7.20Base 0.00 13,118.76

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0025.180000Local1.000000
25.180000 0.00 1.50Base

1.50
0.00
0.00 2,519.50

2,519.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0025.100000Local1.000000
25.100000 0.00 1.50Base

1.50
0.00
0.00 2,511.50

2,511.50
374689107 Total

10.20 0.000.00 18,149.76800.000 Local

0.00 10.20 0.00 18,149.76Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC37637Q105 GLACIER BANCORP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0026.860000Local1.000000
26.860000 0.00 1.50Base

1.50
0.00
0.00 2,687.50

2,687.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,500.000 0.0027.362400Local1.000000
27.362400 0.00 18.00Base

18.00
0.00
0.00 41,061.60

41,061.60

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0028.150000Local1.000000
28.150000 0.00 4.50Base

4.50
0.00
0.00 8,449.50

8,449.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0026.826300Local1.000000
26.826300 0.00 6.00Base

6.00
0.00
0.00 10,736.52

10,736.52
37637Q105 Total

30.00 0.000.00 62,935.122,300.000 Local

0.00 30.00 0.00 62,935.12Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC376536108 GLADSTONE COMMERCIAL CORP 15 Oct 2015 0.02REIT USD.001 20 Oct 2015

100.000 0.0015.270000Local1.000000
15.270000 0.00 1.50Base

1.50
0.00
0.00 1,528.50

1,528.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0015.640000Local1.000000
15.640000 0.00 4.80Base

4.80
0.00
0.00 6,260.80

6,260.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0014.730000Local1.000000
14.730000 0.00 1.50Base

1.50
0.00
0.00 1,474.50

1,474.50
376536108 Total

7.80 0.000.00 9,263.80600.000 Local

0.00 7.80 0.00 9,263.80Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC377316104 GLATFELTER 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0018.960000Local1.000000
18.960000 0.00 1.50Base

1.50
0.00
0.00 1,897.50

1,897.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

800.000 0.0019.049800Local1.000000
19.049800 0.00 9.60Base

9.60
0.00
0.00 15,249.44

15,249.44

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0016.855000Local1.000000
16.855000 0.00 1.50Base

1.50
0.00
0.00 1,687.00

1,687.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0019.183300Local1.000000
19.183300 0.00 4.50Base

4.50
0.00
0.00 5,759.49

5,759.49
377316104 Total

17.10 0.000.00 24,593.431,300.000 Local

0.00 17.10 0.00 24,593.43Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC377322102 GLAUKOS CORP 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

700.000 0.0022.342900Local1.000000
22.342900 0.00 10.50Base

10.50
0.00
0.00 15,650.53

15,650.53
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0024.500000Local1.000000
24.500000 0.00 1.50Base

1.50
0.00
0.00 2,451.50

2,451.50
377322102 Total

12.00 0.000.00 18,102.03800.000 Local

0.00 12.00 0.00 18,102.03Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC37890U108 GLOBAL BLOOD THERAPEUTICS IN 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

500.000 0.0047.430000Local1.000000
47.430000 0.00 7.50Base

7.50
0.00
0.00 23,722.50

23,722.50

CABRERA CAPITAL MARKETS USD/DTC378973408 GLOBALSTAR INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

10,400.000 0.001.795200Local1.000000
1.795200 0.00 124.80Base

124.80
0.00
0.00 18,794.88

18,794.88

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

1,400.000 0.001.905700Local1.000000
1.905700 0.00 21.00Base

21.00
0.00
0.00 2,688.98

2,688.98

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

2,700.000 0.001.706100Local1.000000
1.706100 0.00 40.50Base

40.50
0.00
0.00 4,646.97

4,646.97
378973408 Total

186.30 0.000.00 26,130.8314,500.000 Local

0.00 186.30 0.00 26,130.83Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC37953G103 GLOBAL BRASS + COPPER HOLDIN 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0022.740000Local1.000000
22.740000 0.00 1.50Base

1.50
0.00
0.00 2,275.50

2,275.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0023.310000Local1.000000
23.310000 0.00 1.20Base

1.20
0.00
0.00 2,332.20

2,332.20
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37953G103 Total

2.70 0.000.00 4,607.70200.000 Local

0.00 2.70 0.00 4,607.70Base

CABRERA CAPITAL MARKETS USD/DTC379890106 GLU MOBILE INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

1,300.000 0.004.224000Local1.000000
4.224000 0.00 15.60Base

15.60
0.00
0.00 5,506.80

5,506.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.003.132000Local1.000000
3.132000 0.00 7.50Base

7.50
0.00
0.00 1,573.50

1,573.50
379890106 Total

23.10 0.000.00 7,080.301,800.000 Local

0.00 23.10 0.00 7,080.30Base

CABRERA CAPITAL MARKETS USD/DTC383082104 GORMAN RUPP CO 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

300.000 0.0025.598300Local1.000000
25.598300 0.00 3.60Base

3.60
0.00
0.00 7,683.09

7,683.09

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0027.340000Local1.000000
27.340000 0.00 1.50Base

1.50
0.00
0.00 2,735.50

2,735.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0027.440000Local1.000000
27.440000 0.00 1.50Base

1.50
0.00
0.00 2,745.50

2,745.50
383082104 Total

6.60 0.000.00 13,164.09500.000 Local

0.00 6.60 0.00 13,164.09Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC38376A103 GOVERNMENT PROPERTIES INCOME 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0017.320000Local1.000000
17.320000 0.00 1.50Base

1.50
0.00
0.00 1,733.50

1,733.50
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ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,500.000 0.0017.911600Local1.000000
17.911600 0.00 18.00Base

18.00
0.00
0.00 26,885.40

26,885.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0015.545000Local1.000000
15.545000 0.00 3.00Base

3.00
0.00
0.00 3,112.00

3,112.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0016.173800Local1.000000
16.173800 0.00 6.00Base

6.00
0.00
0.00 6,475.52

6,475.52
38376A103 Total

28.50 0.000.00 38,206.422,200.000 Local

0.00 28.50 0.00 38,206.42Base

CABRERA CAPITAL MARKETS USD/DTC384556106 GRAHAM CORP 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

200.000 0.0017.995000Local1.000000
17.995000 0.00 2.40Base

2.40
0.00
0.00 3,601.40

3,601.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0016.030000Local1.000000
16.030000 0.00 1.50Base

1.50
0.00
0.00 1,604.50

1,604.50
384556106 Total

3.90 0.000.00 5,205.90300.000 Local

0.00 3.90 0.00 5,205.90Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC38489R605 GRAMERCY PROPERTY TRUST INC 15 Oct 2015 0.02REIT USD.001 20 Oct 2015

100.000 0.0021.820000Local1.000000
21.820000 0.00 1.50Base

1.50
0.00
0.00 2,183.50

2,183.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0022.456700Local1.000000
22.456700 0.00 14.40Base

14.40
0.00
0.00 26,962.44

26,962.44
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ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0023.150000Local1.000000
23.150000 0.00 3.00Base

3.00
0.00
0.00 4,633.00

4,633.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0023.800000Local1.000000
23.800000 0.00 4.50Base

4.50
0.00
0.00 7,144.50

7,144.50
38489R605 Total

23.40 0.000.00 40,923.441,800.000 Local

0.00 23.40 0.00 40,923.44Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC385002100 GRAMERCY PROPERTY TRUST 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

400.000 0.006.965000Local1.000000
6.965000 0.00 6.00Base

6.00
0.00
0.00 2,792.00

2,792.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

4,800.000 0.007.136900Local1.000000
7.136900 0.00 57.60Base

57.60
0.00
0.00 34,314.72

34,314.72

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

700.000 0.007.258600Local1.000000
7.258600 0.00 10.50Base

10.50
0.00
0.00 5,091.52

5,091.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,300.000 0.007.460000Local1.000000
7.460000 0.00 19.50Base

19.50
0.00
0.00 9,717.50

9,717.50

MERGER NON CASH USD/DTC18 Dec 2015 18 Dec 2015

106,545.700 0.007.351247Local1.000000
7.351247 0.00 0.00Base

0.00
0.00
0.00 783,243.76

783,243.76
385002100 Total

93.60 0.000.00 835,159.50113,745.700 Local

0.00 93.60 0.00 835,159.50Base
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Broker NameTrd Date Stl Date

Units/Original Face
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CABRERA CAPITAL MARKETS USD/DTC387328107 GRANITE CONSTRUCTION INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

800.000 0.0032.592600Local1.000000
32.592600 0.00 9.60Base

9.60
0.00
0.00 26,083.68

26,083.68

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0038.175000Local1.000000
38.175000 0.00 3.00Base

3.00
0.00
0.00 7,638.00

7,638.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0043.506500Local1.000000
43.506500 0.00 3.00Base

3.00
0.00
0.00 8,704.30

8,704.30
387328107 Total

15.60 0.000.00 42,425.981,200.000 Local

0.00 15.60 0.00 42,425.98Base

CABRERA CAPITAL MARKETS USD/DTC38983D300 GREAT AJAX CORP 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

100.000 0.0013.066000Local1.000000
13.066000 0.00 1.20Base

1.20
0.00
0.00 1,307.80

1,307.80

CABRERA CAPITAL MARKETS USD/DTC390607109 GREAT LAKES DREDGE + DOCK CO 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

1,200.000 0.004.464600Local1.000000
4.464600 0.00 14.40Base

14.40
0.00
0.00 5,371.92

5,371.92

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.003.920000Local1.000000
3.920000 0.00 7.50Base

7.50
0.00
0.00 1,967.50

1,967.50
390607109 Total

21.90 0.000.00 7,339.421,700.000 Local

0.00 21.90 0.00 7,339.42Base

CABRERA CAPITAL MARKETS USD/DTC390905107 GREAT SOUTHERN BANCORP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0047.207500Local1.000000
47.207500 0.00 2.40Base

2.40
0.00
0.00 9,443.90

9,443.90
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0049.540000Local1.000000
49.540000 0.00 1.50Base

1.50
0.00
0.00 4,955.50

4,955.50
390905107 Total

3.90 0.000.00 14,399.40300.000 Local

0.00 3.90 0.00 14,399.40Base

CABRERA CAPITAL MARKETS USD/DTC391416104 GREAT WESTERN BANCORP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

900.000 0.0026.012600Local1.000000
26.012600 0.00 10.80Base

10.80
0.00
0.00 23,422.14

23,422.14

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0029.410000Local1.000000
29.410000 0.00 3.00Base

3.00
0.00
0.00 5,885.00

5,885.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0030.655000Local1.000000
30.655000 0.00 3.00Base

3.00
0.00
0.00 6,134.00

6,134.00
391416104 Total

16.80 0.000.00 35,441.141,300.000 Local

0.00 16.80 0.00 35,441.14Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC39153L106 GREATBATCH INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0051.815000Local1.000000
51.815000 0.00 1.50Base

1.50
0.00
0.00 5,183.00

5,183.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0051.850000Local1.000000
51.850000 0.00 6.00Base

6.00
0.00
0.00 25,931.00

25,931.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0054.240000Local1.000000
54.240000 0.00 1.50Base

1.50
0.00
0.00 5,425.50

5,425.50
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Exchange Rate
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0057.590000Local1.000000
57.590000 0.00 3.00Base

3.00
0.00
0.00 11,521.00

11,521.00
39153L106 Total

12.00 0.000.00 48,060.50900.000 Local

0.00 12.00 0.00 48,060.50Base

CABRERA CAPITAL MARKETS USD/DTC39260X100 GREEN BANCORP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0012.240000Local1.000000
12.240000 0.00 2.40Base

2.40
0.00
0.00 2,450.40

2,450.40

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,700.000 0.0012.520600Local1.000000
12.520600 0.00 17.00Base

17.00
0.00
0.00 21,302.02

21,302.02

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0010.840000Local1.000000
10.840000 0.00 3.00Base

3.00
0.00
0.00 2,171.00

2,171.00
39260X100 Total

22.40 0.000.00 25,923.422,100.000 Local

0.00 22.40 0.00 25,923.42Base

CABRERA CAPITAL MARKETS USD/DTC392709101 GREEN BRICK PARTNERS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0012.018000Local1.000000
12.018000 0.00 6.00Base

6.00
0.00
0.00 6,015.00

6,015.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC39304D102 GREEN DOT CORP CLASS A 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0017.470000Local1.000000
17.470000 0.00 1.50Base

1.50
0.00
0.00 1,748.50

1,748.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0017.809800Local1.000000
17.809800 0.00 10.80Base

10.80
0.00
0.00 16,039.62

16,039.62
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0016.325000Local1.000000
16.325000 0.00 3.00Base

3.00
0.00
0.00 3,268.00

3,268.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0016.750000Local1.000000
16.750000 0.00 3.00Base

3.00
0.00
0.00 3,353.00

3,353.00
39304D102 Total

18.30 0.000.00 24,409.121,400.000 Local

0.00 18.30 0.00 24,409.12Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC393222104 GREEN PLAINS INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0020.920000Local1.000000
20.920000 0.00 1.50Base

1.50
0.00
0.00 2,093.50

2,093.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

800.000 0.0020.018800Local1.000000
20.018800 0.00 9.60Base

9.60
0.00
0.00 16,024.64

16,024.64

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0020.020000Local1.000000
20.020000 0.00 1.50Base

1.50
0.00
0.00 2,003.50

2,003.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0021.065000Local1.000000
21.065000 0.00 3.00Base

3.00
0.00
0.00 4,216.00

4,216.00
393222104 Total

15.60 0.000.00 24,337.641,200.000 Local

0.00 15.60 0.00 24,337.64Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC397624107 GREIF INC CL A 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0035.100000Local1.000000
35.100000 0.00 1.50Base

1.50
0.00
0.00 3,511.50

3,511.50
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Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0034.033300Local1.000000
34.033300 0.00 7.20Base

7.20
0.00
0.00 20,427.18

20,427.18

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0031.819100Local1.000000
31.819100 0.00 1.50Base

1.50
0.00
0.00 3,183.41

3,183.41

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0030.890000Local1.000000
30.890000 0.00 3.00Base

3.00
0.00
0.00 6,181.00

6,181.00
397624107 Total

13.20 0.000.00 33,303.091,000.000 Local

0.00 13.20 0.00 33,303.09Base

CABRERA CAPITAL MARKETS USD/DTC398433102 GRIFFON CORP 20 Oct 2015 13 0.01COMMON STOCK USD.25 05 Nov 2015

500.000 0.0017.372000Local1.000000
17.372000 0.00 6.00Base

6.00
0.00
0.00 8,692.00

8,692.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0017.617500Local1.000000
17.617500 0.00 3.00Base

3.00
0.00
0.00 3,526.50

3,526.50
398433102 Total

9.00 0.000.00 12,218.50700.000 Local

0.00 9.00 0.00 12,218.50Base

CABRERA CAPITAL MARKETS USD/DTC398905109 GROUP 1 AUTOMOTIVE INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0088.132500Local1.000000
88.132500 0.00 4.80Base

4.80
0.00
0.00 35,257.80

35,257.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0079.500000Local1.000000
79.500000 0.00 1.50Base

1.50
0.00
0.00 7,951.50

7,951.50
398905109 Total
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6.30 0.000.00 43,209.30500.000 Local

0.00 6.30 0.00 43,209.30Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC40075T607 GUARANTY BANCORP 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0016.204500Local1.000000
16.204500 0.00 1.50Base

1.50
0.00
0.00 1,621.95

1,621.95

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

300.000 0.0016.498300Local1.000000
16.498300 0.00 3.60Base

3.60
0.00
0.00 4,953.09

4,953.09

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0016.330000Local1.000000
16.330000 0.00 1.50Base

1.50
0.00
0.00 1,634.50

1,634.50
40075T607 Total

6.60 0.000.00 8,209.54500.000 Local

0.00 6.60 0.00 8,209.54Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC401617105 GUESS? INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0022.300000Local1.000000
22.300000 0.00 1.50Base

1.50
0.00
0.00 2,231.50

2,231.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0022.705000Local1.000000
22.705000 0.00 14.40Base

14.40
0.00
0.00 27,260.40

27,260.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0019.160000Local1.000000
19.160000 0.00 1.50Base

1.50
0.00
0.00 1,917.50

1,917.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0020.556300Local1.000000
20.556300 0.00 6.00Base

6.00
0.00
0.00 8,228.52

8,228.52
401617105 Total

23.40 0.000.00 39,637.921,800.000 Local
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0.00 23.40 0.00 39,637.92Base

CABRERA CAPITAL MARKETS USD/DTC402629208 GULFMARK OFFSHORE INC CL A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.007.963300Local1.000000
7.963300 0.00 7.20Base

7.20
0.00
0.00 4,785.18

4,785.18

CABRERA CAPITAL MARKETS USD/DTC404139107 HC2 HOLDINGS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

200.000 0.007.535000Local1.000000
7.535000 0.00 2.40Base

2.40
0.00
0.00 1,509.40

1,509.40

CABRERA CAPITAL MARKETS USD/DTC40416E103 HCI GROUP INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0042.420000Local1.000000
42.420000 0.00 2.40Base

2.40
0.00
0.00 8,486.40

8,486.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0041.205000Local1.000000
41.205000 0.00 1.50Base

1.50
0.00
0.00 4,122.00

4,122.00
40416E103 Total

3.90 0.000.00 12,608.40300.000 Local

0.00 3.90 0.00 12,608.40Base

CABRERA CAPITAL MARKETS USD/DTC40434J100 HRG GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,000.000 0.0012.856000Local1.000000
12.856000 0.00 12.00Base

12.00
0.00
0.00 12,868.00

12,868.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0013.050000Local1.000000
13.050000 0.00 4.50Base

4.50
0.00
0.00 3,919.50

3,919.50
40434J100 Total

16.50 0.000.00 16,787.501,300.000 Local

0.00 16.50 0.00 16,787.50Base

CABRERA CAPITAL MARKETS USD/DTC405024100 HAEMONETICS CORP/MASS 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0031.890000Local1.000000 6.00 0.00 15,951.00
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RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

31.890000 0.00 6.00Base 0.00 15,951.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0032.180000Local1.000000
32.180000 0.00 1.50Base

1.50
0.00
0.00 3,219.50

3,219.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0031.600000Local1.000000
31.600000 0.00 1.50Base

1.50
0.00
0.00 3,161.50

3,161.50
405024100 Total

9.00 0.000.00 22,332.00700.000 Local

0.00 9.00 0.00 22,332.00Base

CABRERA CAPITAL MARKETS USD/DTC40537Q209 HALCON RESOURCES CORP 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

8,000.000 0.000.927400Local1.000000
0.927400 0.00 96.00Base

96.00
0.00
0.00 7,515.20

7,515.20

REVERSE SPLIT NON CASH USD/DTC40537Q506 HALCON RESOURCES CORP 28 Dec 2015COMMON STOCK USD.000 28 Dec 2015

42,196.000 0.0019.859587Local1.000000
19.859587 0.00 0.00Base

0.00
0.00
0.00 837,995.15

837,995.15

CABRERA CAPITAL MARKETS USD/DTC40609P105 HALLADOR ENERGY CO 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.006.435000Local1.000000
6.435000 0.00 2.40Base

2.40
0.00
0.00 1,289.40

1,289.40

CABRERA CAPITAL MARKETS USD/DTC40624Q203 HALLMARK FINL SERVICES INC 20 Oct 2015 0.01COMMON STOCK USD.18 23 Oct 2015

400.000 0.0012.445400Local1.000000
12.445400 0.00 4.80Base

4.80
0.00
0.00 4,982.96

4,982.96

CABRERA CAPITAL MARKETS USD/DTC40650V100 HALYARD HEALTH INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,000.000 0.0028.700500Local1.000000
28.700500 0.00 12.00Base

12.00
0.00
0.00 28,712.50

28,712.50

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0030.188100Local1.000000 3.00 0.00 6,040.62
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October 1, 2015
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Broker NameTrd Date Stl Date

Units/Original Face
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30.188100 0.00 3.00Base 0.00 6,040.62

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0032.745000Local1.000000
32.745000 0.00 3.00Base

3.00
0.00
0.00 6,552.00

6,552.00
40650V100 Total

18.00 0.000.00 41,305.121,400.000 Local

0.00 18.00 0.00 41,305.12Base

CABRERA CAPITAL MARKETS USD/DTC409321502 HAMPTON ROADS BANKSHARES INC 20 Oct 2015 0.01COMMON STOCK USD.625 23 Oct 2015

700.000 0.001.898500Local1.000000
1.898500 0.00 8.40Base

8.40
0.00
0.00 1,337.35

1,337.35

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC410120109 HANCOCK HOLDING CO 15 Oct 2015 0.02COMMON STOCK USD3.33 20 Oct 2015

200.000 0.0027.160000Local1.000000
27.160000 0.00 3.00Base

3.00
0.00
0.00 5,435.00

5,435.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,500.000 0.0027.089800Local1.000000
27.089800 0.00 18.00Base

18.00
0.00
0.00 40,652.70

40,652.70

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0028.530000Local1.000000
28.530000 0.00 3.00Base

3.00
0.00
0.00 5,709.00

5,709.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0024.980000Local1.000000
24.980000 0.00 7.50Base

7.50
0.00
0.00 12,497.50

12,497.50
410120109 Total

31.50 0.000.00 64,294.202,400.000 Local

0.00 31.50 0.00 64,294.20Base

CABRERA CAPITAL MARKETS USD/DTC41043F208 HANGER INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

700.000 0.0014.396500Local1.000000
14.396500 0.00 8.40Base

8.40
0.00
0.00 10,085.95

10,085.95
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Broker NameTrd Date Stl Date

Units/Original Face
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0014.370000Local1.000000
14.370000 0.00 1.50Base

1.50
0.00
0.00 1,438.50

1,438.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0017.095000Local1.000000
17.095000 0.00 3.00Base

3.00
0.00
0.00 3,422.00

3,422.00
41043F208 Total

12.90 0.000.00 14,946.451,000.000 Local

0.00 12.90 0.00 14,946.45Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC410495204 HANMI FINANCIAL CORPORATION 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0025.740000Local1.000000
25.740000 0.00 1.50Base

1.50
0.00
0.00 2,575.50

2,575.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0026.159200Local1.000000
26.159200 0.00 7.20Base

7.20
0.00
0.00 15,702.72

15,702.72

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0026.440000Local1.000000
26.440000 0.00 1.50Base

1.50
0.00
0.00 2,645.50

2,645.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0024.050000Local1.000000
24.050000 0.00 1.50Base

1.50
0.00
0.00 2,406.50

2,406.50
410495204 Total

11.70 0.000.00 23,330.22900.000 Local

0.00 11.70 0.00 23,330.22Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC41068X100 HANNON ARMSTRONG SUSTAINABLE 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0018.120000Local1.000000
18.120000 0.00 1.50Base

1.50
0.00
0.00 1,813.50

1,813.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0016.845000Local1.000000
16.845000 0.00 7.20Base

7.20
0.00
0.00 10,114.20

10,114.20

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,400.000 0.0018.133600Local1.000000
18.133600 0.00 14.00Base

14.00
0.00
0.00 25,401.04

25,401.04

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0016.710000Local1.000000
16.710000 0.00 1.50Base

1.50
0.00
0.00 1,672.50

1,672.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0018.120000Local1.000000
18.120000 0.00 3.00Base

3.00
0.00
0.00 3,627.00

3,627.00
41068X100 Total

27.20 0.000.00 42,628.242,400.000 Local

0.00 27.20 0.00 42,628.24Base

CABRERA CAPITAL MARKETS USD/DTC413160102 HARMONIC INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,600.000 0.006.073400Local1.000000
6.073400 0.00 19.20Base

19.20
0.00
0.00 9,736.64

9,736.64

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.004.305000Local1.000000
4.305000 0.00 9.00Base

9.00
0.00
0.00 2,592.00

2,592.00
413160102 Total

28.20 0.000.00 12,328.642,200.000 Local

0.00 28.20 0.00 12,328.64Base

CABRERA CAPITAL MARKETS USD/DTC416196103 HARTE HANKS INC 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

1,000.000 0.004.208000Local1.000000
4.208000 0.00 12.00Base

12.00
0.00
0.00 4,220.00

4,220.00
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CABRERA CAPITAL MARKETS USD/DTC416906105 HARVARD BIOSCIENCE INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

700.000 0.003.847400Local1.000000
3.847400 0.00 8.40Base

8.40
0.00
0.00 2,701.58

2,701.58

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC41902R103 HATTERAS FINANCIAL CORP 15 Oct 2015 0.02REIT USD.001 20 Oct 2015

200.000 0.0015.810000Local1.000000
15.810000 0.00 3.00Base

3.00
0.00
0.00 3,165.00

3,165.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,000.000 0.0015.871900Local1.000000
15.871900 0.00 24.00Base

24.00
0.00
0.00 31,767.80

31,767.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0014.118300Local1.000000
14.118300 0.00 4.50Base

4.50
0.00
0.00 4,239.99

4,239.99

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0013.199000Local1.000000
13.199000 0.00 7.50Base

7.50
0.00
0.00 6,607.00

6,607.00
41902R103 Total

39.00 0.000.00 45,779.793,000.000 Local

0.00 39.00 0.00 45,779.79Base

CABRERA CAPITAL MARKETS USD/DTC419596101 HAVERTY FURNITURE 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

500.000 0.0023.192100Local1.000000
23.192100 0.00 6.00Base

6.00
0.00
0.00 11,602.05

11,602.05

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0023.050000Local1.000000
23.050000 0.00 1.50Base

1.50
0.00
0.00 2,306.50

2,306.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0022.380000Local1.000000
22.380000 0.00 1.50Base

1.50
0.00
0.00 2,239.50

2,239.50
419596101 Total
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9.00 0.000.00 16,148.05700.000 Local

0.00 9.00 0.00 16,148.05Base

CABRERA CAPITAL MARKETS USD/DTC420031106 HAWAIIAN TELCOM HOLDCO INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0022.661900Local1.000000
22.661900 0.00 2.40Base

2.40
0.00
0.00 4,534.78

4,534.78

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0025.910000Local1.000000
25.910000 0.00 1.50Base

1.50
0.00
0.00 2,592.50

2,592.50
420031106 Total

3.90 0.000.00 7,127.28300.000 Local

0.00 3.90 0.00 7,127.28Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC420261109 HAWKINS INC 15 Oct 2015 0.02COMMON STOCK USD.05 20 Oct 2015

100.000 0.0041.250000Local1.000000
41.250000 0.00 1.50Base

1.50
0.00
0.00 4,126.50

4,126.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0041.392200Local1.000000
41.392200 0.00 1.20Base

1.20
0.00
0.00 4,140.42

4,140.42

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0038.110000Local1.000000
38.110000 0.00 1.50Base

1.50
0.00
0.00 3,812.50

3,812.50
420261109 Total

4.20 0.000.00 12,079.42300.000 Local

0.00 4.20 0.00 12,079.42Base

CABRERA CAPITAL MARKETS USD/DTC420877201 HAYNES INTERNATIONAL INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

300.000 0.0039.002700Local1.000000
39.002700 0.00 3.60Base

3.60
0.00
0.00 11,704.41

11,704.41

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015
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100.000 0.0034.950000Local1.000000
34.950000 0.00 1.50Base

1.50
0.00
0.00 3,496.50

3,496.50
420877201 Total

5.10 0.000.00 15,200.91400.000 Local

0.00 5.10 0.00 15,200.91Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC421946104 HEALTHCARE REALTY TRUST INC 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

200.000 0.0025.870000Local1.000000
25.870000 0.00 3.00Base

3.00
0.00
0.00 5,177.00

5,177.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,000.000 0.0026.799300Local1.000000
26.799300 0.00 24.00Base

24.00
0.00
0.00 53,622.60

53,622.60

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0025.555000Local1.000000
25.555000 0.00 4.50Base

4.50
0.00
0.00 7,671.00

7,671.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0027.934000Local1.000000
27.934000 0.00 7.50Base

7.50
0.00
0.00 13,974.50

13,974.50
421946104 Total

39.00 0.000.00 80,445.103,000.000 Local

0.00 39.00 0.00 80,445.10Base

CABRERA CAPITAL MARKETS USD/DTC422245100 HEALTHWAYS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

600.000 0.0011.377200Local1.000000
11.377200 0.00 7.20Base

7.20
0.00
0.00 6,833.52

6,833.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0012.590000Local1.000000
12.590000 0.00 3.00Base

3.00
0.00
0.00 2,521.00

2,521.00
422245100 Total

10.20 0.000.00 9,354.52800.000 Local
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0.00 10.20 0.00 9,354.52Base

CABRERA CAPITAL MARKETS USD/DTC42234Q102 HEARTLAND FINANCIAL USA INC 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

300.000 0.0036.069300Local1.000000
36.069300 0.00 3.60Base

3.60
0.00
0.00 10,824.39

10,824.39

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0033.480000Local1.000000
33.480000 0.00 1.50Base

1.50
0.00
0.00 3,349.50

3,349.50
42234Q102 Total

5.10 0.000.00 14,173.89400.000 Local

0.00 5.10 0.00 14,173.89Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC422704106 HECLA MINING CO 15 Oct 2015 0.02COMMON STOCK USD.25 20 Oct 2015

600.000 0.002.595000Local1.000000
2.595000 0.00 9.00Base

9.00
0.00
0.00 1,566.00

1,566.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

7,500.000 0.002.404600Local1.000000
2.404600 0.00 90.00Base

90.00
0.00
0.00 18,124.50

18,124.50

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

1,100.000 0.001.985000Local1.000000
1.985000 0.00 16.50Base

16.50
0.00
0.00 2,200.00

2,200.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

2,000.000 0.002.076000Local1.000000
2.076000 0.00 30.00Base

30.00
0.00
0.00 4,182.00

4,182.00
422704106 Total

145.50 0.000.00 26,072.5011,200.000 Local

0.00 145.50 0.00 26,072.50Base

CABRERA CAPITAL MARKETS USD/DTC422819102 HEIDRICK + STRUGGLES INTL 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0021.342900Local1.000000
21.342900 0.00 4.80Base

4.80
0.00
0.00 8,541.96

8,541.96
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0028.130000Local1.000000
28.130000 0.00 1.50Base

1.50
0.00
0.00 2,814.50

2,814.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0027.590000Local1.000000
27.590000 0.00 1.50Base

1.50
0.00
0.00 2,760.50

2,760.50
422819102 Total

7.80 0.000.00 14,116.96600.000 Local

0.00 7.80 0.00 14,116.96Base

CABRERA CAPITAL MARKETS USD/DTC42330P107 HELIX ENERGY SOLUTIONS GROUP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

2,300.000 0.007.021900Local1.000000
7.021900 0.00 27.60Base

27.60
0.00
0.00 16,177.97

16,177.97

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.006.260000Local1.000000
6.260000 0.00 4.50Base

4.50
0.00
0.00 1,882.50

1,882.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.005.159200Local1.000000
5.159200 0.00 9.00Base

9.00
0.00
0.00 3,104.52

3,104.52
42330P107 Total

41.10 0.000.00 21,164.993,200.000 Local

0.00 41.10 0.00 21,164.99Base

CABRERA CAPITAL MARKETS USD/DTC42365Q103 HEMISPHERE MEDIA GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

200.000 0.0013.770400Local1.000000
13.770400 0.00 2.40Base

2.40
0.00
0.00 2,756.48

2,756.48

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0014.285000Local1.000000
14.285000 0.00 1.50Base

1.50
0.00
0.00 1,430.00

1,430.00
42365Q103 Total
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3.90 0.000.00 4,186.48300.000 Local

0.00 3.90 0.00 4,186.48Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC426927109 HERITAGE COMMERCE CORP 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

2,100.000 0.0011.146400Local1.000000
11.146400 0.00 31.50Base

31.50
0.00
0.00 23,438.94

23,438.94

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0011.327600Local1.000000
11.327600 0.00 6.00Base

6.00
0.00
0.00 5,669.80

5,669.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0011.140000Local1.000000
11.140000 0.00 3.00Base

3.00
0.00
0.00 2,231.00

2,231.00
426927109 Total

40.50 0.000.00 31,339.742,800.000 Local

0.00 40.50 0.00 31,339.74Base

CABRERA CAPITAL MARKETS USD/DTC42722X106 HERITAGE FINANCIAL CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

700.000 0.0019.112900Local1.000000
19.112900 0.00 8.40Base

8.40
0.00
0.00 13,387.43

13,387.43

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.660000Local1.000000
18.660000 0.00 1.50Base

1.50
0.00
0.00 1,867.50

1,867.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0018.690000Local1.000000
18.690000 0.00 3.00Base

3.00
0.00
0.00 3,741.00

3,741.00
42722X106 Total

12.90 0.000.00 18,995.931,000.000 Local

0.00 12.90 0.00 18,995.93Base

CABRERA CAPITAL MARKETS USD/DTC42724R107 HERITAGE OAKS BANCORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015
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500.000 0.008.700900Local1.000000
8.700900 0.00 6.00Base

6.00
0.00
0.00 4,356.45

4,356.45

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.008.190000Local1.000000
8.190000 0.00 3.00Base

3.00
0.00
0.00 1,641.00

1,641.00
42724R107 Total

9.00 0.000.00 5,997.45700.000 Local

0.00 9.00 0.00 5,997.45Base

CABRERA CAPITAL MARKETS USD/DTC42726M106 HERITAGE CRYSTAL CLEAN INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.009.926600Local1.000000
9.926600 0.00 3.60Base

3.60
0.00
0.00 2,981.58

2,981.58

CABRERA CAPITAL MARKETS USD/DTC42727J102 HERITAGE INSURANCE HOLDINGS 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

200.000 0.0022.427500Local1.000000
22.427500 0.00 2.40Base

2.40
0.00
0.00 4,487.90

4,487.90

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0021.659500Local1.000000
21.659500 0.00 1.50Base

1.50
0.00
0.00 2,167.45

2,167.45
42727J102 Total

3.90 0.000.00 6,655.35300.000 Local

0.00 3.90 0.00 6,655.35Base

CABRERA CAPITAL MARKETS USD/DTC427825500 HERSHA HOSPITALITY TRUST 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

1,000.000 0.0025.513500Local1.000000
25.513500 0.00 12.00Base

12.00
0.00
0.00 25,525.50

25,525.50

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0023.590000Local1.000000
23.590000 0.00 3.00Base

3.00
0.00
0.00 4,721.00

4,721.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0022.715000Local1.000000 4.50 0.00 6,819.00
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22.715000 0.00 4.50Base 0.00 6,819.00
427825500 Total

19.50 0.000.00 37,065.501,500.000 Local

0.00 19.50 0.00 37,065.50Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC431284108 HIGHWOODS PROPERTIES INC 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

200.000 0.0041.570000Local1.000000
41.570000 0.00 3.00Base

3.00
0.00
0.00 8,317.00

8,317.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,900.000 0.0042.398900Local1.000000
42.398900 0.00 22.80Base

22.80
0.00
0.00 80,580.71

80,580.71

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0041.648300Local1.000000
41.648300 0.00 4.50Base

4.50
0.00
0.00 12,498.99

12,498.99

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0043.304000Local1.000000
43.304000 0.00 7.50Base

7.50
0.00
0.00 21,659.50

21,659.50
431284108 Total

37.80 0.000.00 123,056.202,900.000 Local

0.00 37.80 0.00 123,056.20Base

CABRERA CAPITAL MARKETS USD/DTC431466101 HILL INTERNATIONAL INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

800.000 0.003.509400Local1.000000
3.509400 0.00 9.60Base

9.60
0.00
0.00 2,817.12

2,817.12

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC432748101 HILLTOP HOLDINGS INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0019.740000Local1.000000
19.740000 0.00 1.50Base

1.50
0.00
0.00 1,975.50

1,975.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0019.991400Local1.000000
19.991400 0.00 12.00Base

12.00
0.00
0.00 20,003.40

20,003.40
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0021.110000Local1.000000
21.110000 0.00 1.50Base

1.50
0.00
0.00 2,112.50

2,112.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0020.005000Local1.000000
20.005000 0.00 4.50Base

4.50
0.00
0.00 6,006.00

6,006.00
432748101 Total

19.50 0.000.00 30,097.401,500.000 Local

0.00 19.50 0.00 30,097.40Base

CABRERA CAPITAL MARKETS USD/DTC433323102 HINGHAM INSTITUTION FOR SVGS 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

28.000 0.00122.942900Local1.000000
122.942900 0.00 0.34Base

0.34
0.00
0.00 3,442.74

3,442.74

CABRERA CAPITAL MARKETS USD/DTC436893200 HOME BANCSHARES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0042.275000Local1.000000
42.275000 0.00 2.40Base

2.40
0.00
0.00 8,457.40

8,457.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0041.460000Local1.000000
41.460000 0.00 1.50Base

1.50
0.00
0.00 4,147.50

4,147.50
436893200 Total

3.90 0.000.00 12,604.90300.000 Local

0.00 3.90 0.00 12,604.90Base

CABRERA CAPITAL MARKETS USD/DTC43785V102 HOMESTREET INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

400.000 0.0022.035000Local1.000000
22.035000 0.00 4.80Base

4.80
0.00
0.00 8,818.80

8,818.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0020.495000Local1.000000
20.495000 0.00 1.50Base

1.50
0.00
0.00 2,051.00

2,051.00
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0022.492000Local1.000000
22.492000 0.00 1.50Base

1.50
0.00
0.00 2,250.70

2,250.70
43785V102 Total

7.80 0.000.00 13,120.50600.000 Local

0.00 7.80 0.00 13,120.50Base

CABRERA CAPITAL MARKETS USD/DTC437872104 HOMETRUST BANCSHARES INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

400.000 0.0019.590000Local1.000000
19.590000 0.00 4.80Base

4.80
0.00
0.00 7,840.80

7,840.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0020.060000Local1.000000
20.060000 0.00 1.50Base

1.50
0.00
0.00 2,007.50

2,007.50
437872104 Total

6.30 0.000.00 9,848.30500.000 Local

0.00 6.30 0.00 9,848.30Base

CABRERA CAPITAL MARKETS USD/DTC439038100 HOOKER FURNITURE CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0025.107000Local1.000000
25.107000 0.00 2.40Base

2.40
0.00
0.00 5,023.80

5,023.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0026.650000Local1.000000
26.650000 0.00 1.50Base

1.50
0.00
0.00 2,666.50

2,666.50
439038100 Total

3.90 0.000.00 7,690.30300.000 Local

0.00 3.90 0.00 7,690.30Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC440327104 HORACE MANN EDUCATORS 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0034.560000Local1.000000
34.560000 0.00 1.50Base

1.50
0.00
0.00 3,457.50

3,457.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

800.000 0.0035.071200Local1.000000
35.071200 0.00 9.60Base

9.60
0.00
0.00 28,066.56

28,066.56

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0033.410000Local1.000000
33.410000 0.00 1.50Base

1.50
0.00
0.00 3,342.50

3,342.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0033.804200Local1.000000
33.804200 0.00 4.50Base

4.50
0.00
0.00 10,145.76

10,145.76
440327104 Total

17.10 0.000.00 45,012.321,300.000 Local

0.00 17.10 0.00 45,012.32Base

CABRERA CAPITAL MARKETS USD/DTC440407104 HORIZON BANCORP INDIANA 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0026.645000Local1.000000
26.645000 0.00 2.40Base

2.40
0.00
0.00 5,331.40

5,331.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0026.960000Local1.000000
26.960000 0.00 1.50Base

1.50
0.00
0.00 2,697.50

2,697.50
440407104 Total

3.90 0.000.00 8,028.90300.000 Local

0.00 3.90 0.00 8,028.90Base

CABRERA CAPITAL MARKETS USD/DTC44052W104 HORIZON GLOBAL CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.009.418700Local1.000000
9.418700 0.00 4.80Base

4.80
0.00
0.00 3,772.28

3,772.28

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC440543106 HORNBECK OFFSHORE SERVICES 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0016.710000Local1.000000
16.710000 0.00 1.50Base

1.50
0.00
0.00 1,672.50

1,672.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0016.156400Local1.000000
16.156400 0.00 7.20Base

7.20
0.00
0.00 9,701.04

9,701.04

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.009.280000Local1.000000
9.280000 0.00 3.00Base

3.00
0.00
0.00 1,859.00

1,859.00
440543106 Total

11.70 0.000.00 13,232.54900.000 Local

0.00 11.70 0.00 13,232.54Base

CABRERA CAPITAL MARKETS USD/DTC440694305 HORSEHEAD HOLDING CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,200.000 0.003.661300Local1.000000
3.661300 0.00 14.40Base

14.40
0.00
0.00 4,407.96

4,407.96

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC44157R109 HOUGHTON MIFFLIN HARCOURT CO 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

200.000 0.0020.980000Local1.000000
20.980000 0.00 3.00Base

3.00
0.00
0.00 4,199.00

4,199.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,600.000 0.0021.184200Local1.000000
21.184200 0.00 31.20Base

31.20
0.00
0.00 55,110.12

55,110.12

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0019.176700Local1.000000
19.176700 0.00 4.50Base

4.50
0.00
0.00 5,757.51

5,757.51

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

700.000 0.0020.729300Local1.000000
20.729300 0.00 10.50Base

10.50
0.00
0.00 14,521.01

14,521.01
44157R109 Total

49.20 0.000.00 79,587.643,800.000 Local

0.00 49.20 0.00 79,587.64Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC441593100 HOULIHAN LOKEY INC 07 Oct 2015 0.02COMMON STOCK USD.001 13 Oct 2015

4,900.000 0.0022.451300Local1.000000
22.451300 0.00 73.50Base

73.50
0.00
0.00 110,084.87

110,084.87

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0021.882500Local1.000000
21.882500 0.00 2.40Base

2.40
0.00
0.00 4,378.90

4,378.90

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0023.950000Local1.000000
23.950000 0.00 1.50Base

1.50
0.00
0.00 2,396.50

2,396.50
441593100 Total

77.40 0.000.00 116,860.275,200.000 Local

0.00 77.40 0.00 116,860.27Base

CABRERA CAPITAL MARKETS USD/DTC442487203 HOVNANIAN ENTERPRISES A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

2,600.000 0.002.301100Local1.000000
2.301100 0.00 31.20Base

31.20
0.00
0.00 6,014.06

6,014.06

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,000.000 0.001.790000Local1.000000
1.790000 0.00 15.00Base

15.00
0.00
0.00 1,805.00

1,805.00
442487203 Total

46.20 0.000.00 7,819.063,600.000 Local

0.00 46.20 0.00 7,819.06Base

CABRERA CAPITAL MARKETS USD/DTC443320106 HUB GROUP INC CL A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0039.040000Local1.000000
39.040000 0.00 1.20Base

1.20
0.00
0.00 3,905.20

3,905.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC444097109 HUDSON PACIFIC PROPERTIES IN 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0029.975000Local1.000000
29.975000 0.00 1.50Base

1.50
0.00
0.00 2,999.00

2,999.00
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,500.000 0.0030.729000Local1.000000
30.729000 0.00 18.00Base

18.00
0.00
0.00 46,111.50

46,111.50

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0027.520000Local1.000000
27.520000 0.00 3.00Base

3.00
0.00
0.00 5,507.00

5,507.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0028.177500Local1.000000
28.177500 0.00 6.00Base

6.00
0.00
0.00 11,277.00

11,277.00
444097109 Total

28.50 0.000.00 65,894.502,200.000 Local

0.00 28.50 0.00 65,894.50Base

CABRERA CAPITAL MARKETS USD/DTC447324104 HURCO COMPANIES INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

100.000 0.0026.991900Local1.000000
26.991900 0.00 1.20Base

1.20
0.00
0.00 2,700.39

2,700.39

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0025.480000Local1.000000
25.480000 0.00 1.50Base

1.50
0.00
0.00 2,549.50

2,549.50
447324104 Total

2.70 0.000.00 5,249.89200.000 Local

0.00 2.70 0.00 5,249.89Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC447462102 HURON CONSULTING GROUP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0063.540000Local1.000000
63.540000 0.00 1.50Base

1.50
0.00
0.00 6,355.50

6,355.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0063.202500Local1.000000
63.202500 0.00 4.80Base

4.80
0.00
0.00 25,285.80

25,285.80
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0053.550000Local1.000000
53.550000 0.00 1.50Base

1.50
0.00
0.00 5,356.50

5,356.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0056.403100Local1.000000
56.403100 0.00 1.50Base

1.50
0.00
0.00 5,641.81

5,641.81
447462102 Total

9.30 0.000.00 42,639.61700.000 Local

0.00 9.30 0.00 42,639.61Base

CABRERA CAPITAL MARKETS USD/DTC448947507 IDT CORP CLASS B 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0013.488300Local1.000000
13.488300 0.00 3.60Base

3.60
0.00
0.00 4,050.09

4,050.09

CABRERA CAPITAL MARKETS USD/DTC449172105 HYSTER YALE MATERIALS 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0060.710000Local1.000000
60.710000 0.00 1.20Base

1.20
0.00
0.00 6,072.20

6,072.20

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0054.090000Local1.000000
54.090000 0.00 1.50Base

1.50
0.00
0.00 5,410.50

5,410.50
449172105 Total

2.70 0.000.00 11,482.70200.000 Local

0.00 2.70 0.00 11,482.70Base

CABRERA CAPITAL MARKETS USD/DTC44925C103 ICF INTERNATIONAL INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

400.000 0.0031.807500Local1.000000
31.807500 0.00 4.80Base

4.80
0.00
0.00 12,727.80

12,727.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0033.972000Local1.000000
33.972000 0.00 1.50Base

1.50
0.00
0.00 3,398.70

3,398.70
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October 1, 2015
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0035.410000Local1.000000
35.410000 0.00 1.50Base

1.50
0.00
0.00 3,542.50

3,542.50
44925C103 Total

7.80 0.000.00 19,669.00600.000 Local

0.00 7.80 0.00 19,669.00Base

CABRERA CAPITAL MARKETS USD/DTC44930G107 ICU MEDICAL INC 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

110.000 0.00107.260000Local1.000000
107.260000 0.00 1.32Base

1.32
0.00
0.00 11,799.92

11,799.92

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

15.000 0.00111.820000Local1.000000
111.820000 0.00 0.23Base

0.23
0.00
0.00 1,677.53

1,677.53

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

28.000 0.00110.790000Local1.000000
110.790000 0.00 0.42Base

0.42
0.00
0.00 3,102.54

3,102.54
44930G107 Total

1.97 0.000.00 16,579.99153.000 Local

0.00 1.97 0.00 16,579.99Base

CABRERA CAPITAL MARKETS USD/DTC44984A105 IPC HEALTHCARE INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.0079.600000Local1.000000
79.600000 0.00 1.20Base

1.20
0.00
0.00 7,961.20

7,961.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC45031U101 ISTAR INC 15 Oct 2015 0.02REIT USD.001 20 Oct 2015

200.000 0.0012.970000Local1.000000
12.970000 0.00 3.00Base

3.00
0.00
0.00 2,597.00

2,597.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,700.000 0.0013.142500Local1.000000
13.142500 0.00 20.40Base

20.40
0.00
0.00 22,362.65

22,362.65
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0012.366700Local1.000000
12.366700 0.00 4.50Base

4.50
0.00
0.00 3,714.51

3,714.51

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0012.160000Local1.000000
12.160000 0.00 6.00Base

6.00
0.00
0.00 4,870.00

4,870.00
45031U101 Total

33.90 0.000.00 33,544.162,600.000 Local

0.00 33.90 0.00 33,544.16Base

CABRERA CAPITAL MARKETS USD/DTC45071R109 IXIA 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

100.000 0.0014.280000Local1.000000
14.280000 0.00 1.20Base

1.20
0.00
0.00 1,429.20

1,429.20

CABRERA CAPITAL MARKETS USD/DTC450828108 IBERIABANK CORP 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

800.000 0.0059.651200Local1.000000
59.651200 0.00 9.60Base

9.60
0.00
0.00 47,730.56

47,730.56

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0061.710000Local1.000000
61.710000 0.00 1.50Base

1.50
0.00
0.00 6,172.50

6,172.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0055.840000Local1.000000
55.840000 0.00 3.00Base

3.00
0.00
0.00 11,171.00

11,171.00
450828108 Total

14.10 0.000.00 65,074.061,100.000 Local

0.00 14.10 0.00 65,074.06Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC451055107 ICONIX BRAND GROUP INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0015.830000Local1.000000
15.830000 0.00 1.50Base

1.50
0.00
0.00 1,584.50

1,584.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0016.530000Local1.000000
16.530000 0.00 12.00Base

12.00
0.00
0.00 16,542.00

16,542.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.006.340000Local1.000000
6.340000 0.00 6.00Base

6.00
0.00
0.00 2,542.00

2,542.00
451055107 Total

19.50 0.000.00 20,668.501,500.000 Local

0.00 19.50 0.00 20,668.50Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC451107106 IDACORP INC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0069.300000Local1.000000
69.300000 0.00 1.50Base

1.50
0.00
0.00 6,931.50

6,931.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0069.155300Local1.000000
69.155300 0.00 12.00Base

12.00
0.00
0.00 69,167.30

69,167.30

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0065.700000Local1.000000
65.700000 0.00 1.50Base

1.50
0.00
0.00 6,571.50

6,571.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0069.200000Local1.000000
69.200000 0.00 4.50Base

4.50
0.00
0.00 20,764.50

20,764.50
451107106 Total

19.50 0.000.00 103,434.801,500.000 Local

0.00 19.50 0.00 103,434.80Base

CABRERA CAPITAL MARKETS USD/DTC45168K306 IDERA PHARMACEUTICALS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

500.000 0.003.067800Local1.000000
3.067800 0.00 6.00Base

6.00
0.00
0.00 1,539.90

1,539.90
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CABRERA CAPITAL MARKETS USD/DTC451731103 IGNYTA INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0010.620000Local1.000000
10.620000 0.00 2.40Base

2.40
0.00
0.00 2,126.40

2,126.40

CABRERA CAPITAL MARKETS USD/DTC45245A107 IMATION CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

800.000 0.002.041500Local1.000000
2.041500 0.00 9.60Base

9.60
0.00
0.00 1,642.80

1,642.80

CABRERA CAPITAL MARKETS USD/DTC452907108 IMMUNOMEDICS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.002.377500Local1.000000
2.377500 0.00 4.80Base

4.80
0.00
0.00 955.80

955.80

CABRERA CAPITAL MARKETS USD/DTC45336E109 INCONTACT INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

300.000 0.007.280000Local1.000000
7.280000 0.00 3.60Base

3.60
0.00
0.00 2,187.60

2,187.60

CABRERA CAPITAL MARKETS USD/DTC453415309 INDEPENDENCE CONTRACT DRILLI 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.006.737500Local1.000000
6.737500 0.00 4.80Base

4.80
0.00
0.00 2,699.80

2,699.80

CABRERA CAPITAL MARKETS USD/DTC453440307 INDEPENDENCE HOLDING CO 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

200.000 0.0013.663000Local1.000000
13.663000 0.00 2.40Base

2.40
0.00
0.00 2,735.00

2,735.00

CABRERA CAPITAL MARKETS USD/DTC45378A106 INDEPENDENCE REALTY TRUST IN 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

700.000 0.007.648200Local1.000000
7.648200 0.00 8.40Base

8.40
0.00
0.00 5,362.14

5,362.14

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.007.730000Local1.000000
7.730000 0.00 4.50Base

4.50
0.00
0.00 2,323.50

2,323.50
45378A106 Total

12.90 0.000.00 7,685.641,000.000 Local

0.00 12.90 0.00 7,685.64Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC453836108 INDEPENDENT BANK CORP/MA 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0045.090000Local1.000000
45.090000 0.00 1.50Base

1.50
0.00
0.00 4,510.50

4,510.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0046.424400Local1.000000
46.424400 0.00 6.00Base

6.00
0.00
0.00 23,218.20

23,218.20

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0049.227800Local1.000000
49.227800 0.00 1.50Base

1.50
0.00
0.00 4,924.28

4,924.28

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0047.910000Local1.000000
47.910000 0.00 1.50Base

1.50
0.00
0.00 4,792.50

4,792.50
453836108 Total

10.50 0.000.00 37,445.48800.000 Local

0.00 10.50 0.00 37,445.48Base

CABRERA CAPITAL MARKETS USD/DTC453838609 INDEPENDENT BANK CORP   MICH 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

500.000 0.0014.747000Local1.000000
14.747000 0.00 6.00Base

6.00
0.00
0.00 7,379.50

7,379.50

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0015.040000Local1.000000
15.040000 0.00 1.50Base

1.50
0.00
0.00 1,505.50

1,505.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0015.200000Local1.000000
15.200000 0.00 1.50Base

1.50
0.00
0.00 1,521.50

1,521.50
453838609 Total

9.00 0.000.00 10,406.50700.000 Local

0.00 9.00 0.00 10,406.50Base
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CABRERA CAPITAL MARKETS USD/DTC45384B106 INDEPENDENT BANK GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0042.915000Local1.000000
42.915000 0.00 2.40Base

2.40
0.00
0.00 8,585.40

8,585.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0034.040000Local1.000000
34.040000 0.00 1.50Base

1.50
0.00
0.00 3,405.50

3,405.50
45384B106 Total

3.90 0.000.00 11,990.90300.000 Local

0.00 3.90 0.00 11,990.90Base

CABRERA CAPITAL MARKETS USD/DTC45665Q103 INFINITY PROPERTY + CASUALTY 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0082.589500Local1.000000
82.589500 0.00 2.40Base

2.40
0.00
0.00 16,520.30

16,520.30

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0082.030000Local1.000000
82.030000 0.00 1.50Base

1.50
0.00
0.00 8,204.50

8,204.50
45665Q103 Total

3.90 0.000.00 24,724.80300.000 Local

0.00 3.90 0.00 24,724.80Base

CABRERA CAPITAL MARKETS USD/DTC45685L100 INFRAREIT INC 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

400.000 0.0024.325000Local1.000000
24.325000 0.00 4.80Base

4.80
0.00
0.00 9,734.80

9,734.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0019.880000Local1.000000
19.880000 0.00 3.00Base

3.00
0.00
0.00 3,979.00

3,979.00
45685L100 Total

7.80 0.000.00 13,713.80600.000 Local

0.00 7.80 0.00 13,713.80Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC457030104 INGLES MARKETS INC CLASS A 15 Oct 2015 0.02COMMON STOCK USD.05 20 Oct 2015

100.000 0.0047.290000Local1.000000
47.290000 0.00 1.50Base

1.50
0.00
0.00 4,730.50

4,730.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0050.435000Local1.000000
50.435000 0.00 2.40Base

2.40
0.00
0.00 10,089.40

10,089.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0046.000000Local1.000000
46.000000 0.00 1.50Base

1.50
0.00
0.00 4,601.50

4,601.50
457030104 Total

5.40 0.000.00 19,421.40400.000 Local

0.00 5.40 0.00 19,421.40Base

CABRERA CAPITAL MARKETS USD/DTC457461200 INLAND REAL ESTATE CORP 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

1,300.000 0.008.737100Local1.000000
8.737100 0.00 15.60Base

15.60
0.00
0.00 11,373.83

11,373.83

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.008.600000Local1.000000
8.600000 0.00 3.00Base

3.00
0.00
0.00 1,723.00

1,723.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0010.668300Local1.000000
10.668300 0.00 4.50Base

4.50
0.00
0.00 3,204.99

3,204.99
457461200 Total

23.10 0.000.00 16,301.821,800.000 Local

0.00 23.10 0.00 16,301.82Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC45765U103 INSIGHT ENTERPRISES INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0027.300000Local1.000000
27.300000 0.00 1.50Base

1.50
0.00
0.00 2,731.50

2,731.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

800.000 0.0027.150000Local1.000000
27.150000 0.00 9.60Base

9.60
0.00
0.00 21,729.60

21,729.60

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0025.819000Local1.000000
25.819000 0.00 1.50Base

1.50
0.00
0.00 2,583.40

2,583.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0026.550000Local1.000000
26.550000 0.00 4.50Base

4.50
0.00
0.00 7,969.50

7,969.50
45765U103 Total

17.10 0.000.00 35,014.001,300.000 Local

0.00 17.10 0.00 35,014.00Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC45768S105 INNOSPEC INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0053.200000Local1.000000
53.200000 0.00 1.50Base

1.50
0.00
0.00 5,321.50

5,321.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0053.311600Local1.000000
53.311600 0.00 6.00Base

6.00
0.00
0.00 26,661.80

26,661.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0056.743600Local1.000000
56.743600 0.00 1.50Base

1.50
0.00
0.00 5,675.86

5,675.86

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0056.130000Local1.000000
56.130000 0.00 1.50Base

1.50
0.00
0.00 5,614.50

5,614.50
45768S105 Total

10.50 0.000.00 43,273.66800.000 Local

0.00 10.50 0.00 43,273.66Base
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CABRERA CAPITAL MARKETS USD/DTC45773H201 INOVIO PHARMACEUTICALS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

200.000 0.006.147100Local1.000000
6.147100 0.00 2.40Base

2.40
0.00
0.00 1,231.82

1,231.82

CABRERA CAPITAL MARKETS USD/DTC45773Y105 INNERWORKINGS INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

500.000 0.007.110000Local1.000000
7.110000 0.00 6.00Base

6.00
0.00
0.00 3,561.00

3,561.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.007.920000Local1.000000
7.920000 0.00 3.00Base

3.00
0.00
0.00 1,587.00

1,587.00
45773Y105 Total

9.00 0.000.00 5,148.00700.000 Local

0.00 9.00 0.00 5,148.00Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC45774N108 INNOPHOS HOLDINGS INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0043.480000Local1.000000
43.480000 0.00 1.50Base

1.50
0.00
0.00 4,349.50

4,349.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0043.830000Local1.000000
43.830000 0.00 4.80Base

4.80
0.00
0.00 17,536.80

17,536.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0030.340000Local1.000000
30.340000 0.00 1.50Base

1.50
0.00
0.00 3,035.50

3,035.50
45774N108 Total

7.80 0.000.00 24,921.80600.000 Local

0.00 7.80 0.00 24,921.80Base

CABRERA CAPITAL MARKETS USD/DTC45774W108 INSTEEL INDUSTRIES INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

100.000 0.0018.150000Local1.000000
18.150000 0.00 1.20Base

1.20
0.00
0.00 1,816.20

1,816.20
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CABRERA CAPITAL MARKETS USD/DTC45781M101 INNOVIVA INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.008.955000Local1.000000
8.955000 0.00 2.40Base

2.40
0.00
0.00 1,793.40

1,793.40

CABRERA CAPITAL MARKETS USD/DTC457985208 INTEGRA LIFESCIENCES HOLDING 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0060.197100Local1.000000
60.197100 0.00 4.80Base

4.80
0.00
0.00 24,083.64

24,083.64

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0066.560000Local1.000000
66.560000 0.00 1.50Base

1.50
0.00
0.00 6,657.50

6,657.50
457985208 Total

6.30 0.000.00 30,741.14500.000 Local

0.00 6.30 0.00 30,741.14Base

CABRERA CAPITAL MARKETS USD/DTC45812P107 INTEGRATED SILICON SOLUTION 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

600.000 0.0022.465500Local1.000000
22.465500 0.00 7.20Base

7.20
0.00
0.00 13,486.50

13,486.50

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0022.560000Local1.000000
22.560000 0.00 1.50Base

1.50
0.00
0.00 2,257.50

2,257.50
45812P107 Total

8.70 0.000.00 15,744.00700.000 Local

0.00 8.70 0.00 15,744.00Base

CABRERA CAPITAL MARKETS USD/DTC45825N107 INTELIQUENT INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

400.000 0.0021.267500Local1.000000
21.267500 0.00 4.80Base

4.80
0.00
0.00 8,511.80

8,511.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.933100Local1.000000
18.933100 0.00 1.50Base

1.50
0.00
0.00 1,894.81

1,894.81
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October 1, 2015
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0017.770000Local1.000000
17.770000 0.00 1.50Base

1.50
0.00
0.00 1,778.50

1,778.50
45825N107 Total

7.80 0.000.00 12,185.11600.000 Local

0.00 7.80 0.00 12,185.11Base

CABRERA CAPITAL MARKETS USD/DTC458334109 INTER PARFUMS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

200.000 0.0025.855000Local1.000000
25.855000 0.00 2.40Base

2.40
0.00
0.00 5,173.40

5,173.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0027.340000Local1.000000
27.340000 0.00 1.50Base

1.50
0.00
0.00 2,735.50

2,735.50
458334109 Total

3.90 0.000.00 7,908.90300.000 Local

0.00 3.90 0.00 7,908.90Base

CABRERA CAPITAL MARKETS USD/DTC45867G101 INTERDIGITAL INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0049.480000Local1.000000
49.480000 0.00 1.20Base

1.20
0.00
0.00 4,949.20

4,949.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC459044103 INTERNATIONAL BANCSHARES CRP 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0025.840000Local1.000000
25.840000 0.00 1.50Base

1.50
0.00
0.00 2,585.50

2,585.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,100.000 0.0026.453000Local1.000000
26.453000 0.00 13.20Base

13.20
0.00
0.00 29,111.50

29,111.50

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0028.910000Local1.000000
28.910000 0.00 1.50Base

1.50
0.00
0.00 2,892.50

2,892.50
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Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0026.316700Local1.000000
26.316700 0.00 4.50Base

4.50
0.00
0.00 7,899.51

7,899.51
459044103 Total

20.70 0.000.00 42,489.011,600.000 Local

0.00 20.70 0.00 42,489.01Base

CABRERA CAPITAL MARKETS USD/DTC460335201 INTL SPEEDWAY CORP CL A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.0036.361700Local1.000000
36.361700 0.00 7.20Base

7.20
0.00
0.00 21,824.22

21,824.22

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0034.330000Local1.000000
34.330000 0.00 1.50Base

1.50
0.00
0.00 3,434.50

3,434.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0034.810000Local1.000000
34.810000 0.00 1.50Base

1.50
0.00
0.00 3,482.50

3,482.50
460335201 Total

10.20 0.000.00 28,741.22800.000 Local

0.00 10.20 0.00 28,741.22Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC46069S109 INTERSIL CORP A 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

300.000 0.0012.731700Local1.000000
12.731700 0.00 4.50Base

4.50
0.00
0.00 3,824.01

3,824.01

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,600.000 0.0012.545200Local1.000000
12.545200 0.00 31.20Base

31.20
0.00
0.00 32,648.72

32,648.72

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.0013.487500Local1.000000
13.487500 0.00 6.00Base

6.00
0.00
0.00 5,401.00

5,401.00
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

700.000 0.0013.183500Local1.000000
13.183500 0.00 10.50Base

10.50
0.00
0.00 9,238.95

9,238.95
46069S109 Total

52.20 0.000.00 51,112.684,000.000 Local

0.00 52.20 0.00 51,112.68Base

CABRERA CAPITAL MARKETS USD/DTC46090K109 INTRAWEST RESORTS HOLDINGS I 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.008.606300Local1.000000
8.606300 0.00 4.80Base

4.80
0.00
0.00 3,447.32

3,447.32

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.008.417500Local1.000000
8.417500 0.00 3.00Base

3.00
0.00
0.00 1,686.50

1,686.50
46090K109 Total

7.80 0.000.00 5,133.82600.000 Local

0.00 7.80 0.00 5,133.82Base

CABRERA CAPITAL MARKETS USD/DTC46116V105 INTL FCSTONE INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0030.585000Local1.000000
30.585000 0.00 2.40Base

2.40
0.00
0.00 6,119.40

6,119.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0033.280000Local1.000000
33.280000 0.00 1.50Base

1.50
0.00
0.00 3,329.50

3,329.50
46116V105 Total

3.90 0.000.00 9,448.90300.000 Local

0.00 3.90 0.00 9,448.90Base

CABRERA CAPITAL MARKETS USD/DTC46118H104 INTRALINKS HOLDINGS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

400.000 0.008.807000Local1.000000
8.807000 0.00 4.80Base

4.80
0.00
0.00 3,527.60

3,527.60
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.008.520000Local1.000000
8.520000 0.00 3.00Base

3.00
0.00
0.00 1,707.00

1,707.00
46118H104 Total

7.80 0.000.00 5,234.60600.000 Local

0.00 7.80 0.00 5,234.60Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC461203101 INVACARE CORP 15 Oct 2015 0.02COMMON STOCK USD.25 20 Oct 2015

100.000 0.0017.740000Local1.000000
17.740000 0.00 1.50Base

1.50
0.00
0.00 1,775.50

1,775.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0017.109200Local1.000000
17.109200 0.00 7.20Base

7.20
0.00
0.00 10,272.72

10,272.72

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.370000Local1.000000
18.370000 0.00 1.50Base

1.50
0.00
0.00 1,838.50

1,838.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0018.070000Local1.000000
18.070000 0.00 1.50Base

1.50
0.00
0.00 1,808.50

1,808.50
461203101 Total

11.70 0.000.00 15,695.22900.000 Local

0.00 11.70 0.00 15,695.22Base

CABRERA CAPITAL MARKETS USD/DTC46121Y102 INTREPID POTASH INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,200.000 0.006.175000Local1.000000
6.175000 0.00 14.40Base

14.40
0.00
0.00 7,424.40

7,424.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.003.000000Local1.000000
3.000000 0.00 7.50Base

7.50
0.00
0.00 1,507.50

1,507.50
46121Y102 Total
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21.90 0.000.00 8,931.901,700.000 Local

0.00 21.90 0.00 8,931.90Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC46131B100 INVESCO MORTGAGE CAPITAL 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

200.000 0.0012.565000Local1.000000
12.565000 0.00 3.00Base

3.00
0.00
0.00 2,516.00

2,516.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,500.000 0.0012.452400Local1.000000
12.452400 0.00 30.00Base

30.00
0.00
0.00 31,161.00

31,161.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.0012.922500Local1.000000
12.922500 0.00 6.00Base

6.00
0.00
0.00 5,175.00

5,175.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

700.000 0.0012.837900Local1.000000
12.837900 0.00 10.50Base

10.50
0.00
0.00 8,997.03

8,997.03
46131B100 Total

49.50 0.000.00 47,849.033,800.000 Local

0.00 49.50 0.00 47,849.03Base

CABRERA CAPITAL MARKETS USD/DTC46145F105 INVESTMENT TECHNOLOGY GROUP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.0015.322500Local1.000000
15.322500 0.00 7.20Base

7.20
0.00
0.00 9,200.70

9,200.70

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0019.495000Local1.000000
19.495000 0.00 1.50Base

1.50
0.00
0.00 1,951.00

1,951.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0017.300000Local1.000000
17.300000 0.00 3.00Base

3.00
0.00
0.00 3,463.00

3,463.00
46145F105 Total

11.70 0.000.00 14,614.70900.000 Local
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0.00 11.70 0.00 14,614.70Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC46146L101 INVESTORS BANCORP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

700.000 0.0012.435000Local1.000000
12.435000 0.00 10.50Base

10.50
0.00
0.00 8,715.00

8,715.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

7,000.000 0.0012.659600Local1.000000
12.659600 0.00 84.00Base

84.00
0.00
0.00 88,701.20

88,701.20

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

1,100.000 0.0012.299100Local1.000000
12.299100 0.00 16.50Base

16.50
0.00
0.00 13,545.51

13,545.51

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,900.000 0.0012.762400Local1.000000
12.762400 0.00 28.50Base

28.50
0.00
0.00 24,277.06

24,277.06
46146L101 Total

139.50 0.000.00 135,238.7710,700.000 Local

0.00 139.50 0.00 135,238.77Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC461730103 INVESTORS REAL ESTATE TRUST 15 Oct 2015 0.02REIT 20 Oct 2015

200.000 0.007.950000Local1.000000
7.950000 0.00 3.00Base

3.00
0.00
0.00 1,593.00

1,593.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,500.000 0.008.063500Local1.000000
8.063500 0.00 30.00Base

30.00
0.00
0.00 20,188.75

20,188.75

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.007.878800Local1.000000
7.878800 0.00 6.00Base

6.00
0.00
0.00 3,157.52

3,157.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

700.000 0.007.504300Local1.000000
7.504300 0.00 10.50Base

10.50
0.00
0.00 5,263.51

5,263.51
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461730103 Total

49.50 0.000.00 30,202.783,800.000 Local

0.00 49.50 0.00 30,202.78Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC46187J205 INVUITY INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

400.000 0.0013.260000Local1.000000
13.260000 0.00 6.00Base

6.00
0.00
0.00 5,310.00

5,310.00

CABRERA CAPITAL MARKETS USD/DTC462044108 ION GEOPHYSICAL CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

2,500.000 0.000.550900Local1.000000
0.550900 0.00 30.00Base

30.00
0.00
0.00 1,407.25

1,407.25

CABRERA CAPITAL MARKETS USD/DTC46269C102 IRIDIUM COMMUNICATIONS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,800.000 0.006.904100Local1.000000
6.904100 0.00 21.60Base

21.60
0.00
0.00 12,448.98

12,448.98

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.007.546700Local1.000000
7.546700 0.00 4.50Base

4.50
0.00
0.00 2,268.51

2,268.51

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.007.900000Local1.000000
7.900000 0.00 6.00Base

6.00
0.00
0.00 3,166.00

3,166.00
46269C102 Total

32.10 0.000.00 17,883.492,500.000 Local

0.00 32.10 0.00 17,883.49Base

CABRERA CAPITAL MARKETS USD/DTC462726100 IROBOT CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0030.881900Local1.000000
30.881900 0.00 6.00Base

6.00
0.00
0.00 15,446.95

15,446.95

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0030.880000Local1.000000
30.880000 0.00 1.50Base

1.50
0.00
0.00 3,089.50

3,089.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0036.330000Local1.000000
36.330000 0.00 1.50Base

1.50
0.00
0.00 3,634.50

3,634.50
462726100 Total

9.00 0.000.00 22,170.95700.000 Local

0.00 9.00 0.00 22,170.95Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC464592104 ISLE OF CAPRI CASINOS 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0018.230000Local1.000000
18.230000 0.00 1.50Base

1.50
0.00
0.00 1,824.50

1,824.50

CABRERA CAPITAL MARKETS USD/DTC465741106 ITRON INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

800.000 0.0036.441300Local1.000000
36.441300 0.00 9.60Base

9.60
0.00
0.00 29,162.64

29,162.64

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0034.360000Local1.000000
34.360000 0.00 1.50Base

1.50
0.00
0.00 3,437.50

3,437.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0036.305000Local1.000000
36.305000 0.00 3.00Base

3.00
0.00
0.00 7,264.00

7,264.00
465741106 Total

14.10 0.000.00 39,864.141,100.000 Local

0.00 14.10 0.00 39,864.14Base

CABRERA CAPITAL MARKETS USD/DTC46600W106 IXYS CORPORATION 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0012.908100Local1.000000
12.908100 0.00 6.00Base

6.00
0.00
0.00 6,460.05

6,460.05

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0011.900000Local1.000000
11.900000 0.00 3.00Base

3.00
0.00
0.00 2,383.00

2,383.00
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46600W106 Total

9.00 0.000.00 8,843.05700.000 Local

0.00 9.00 0.00 8,843.05Base

CABRERA CAPITAL MARKETS USD/DTC46609J106 J ALEXANDER S HOLDINGS 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

300.000 0.0010.081700Local1.000000
10.081700 0.00 3.60Base

3.60
0.00
0.00 3,028.11

3,028.11

CABRERA CAPITAL MARKETS USD/DTC46618D108 JG WENTWORTH CO CL A 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

400.000 0.005.198800Local1.000000
5.198800 0.00 4.80Base

4.80
0.00
0.00 2,084.32

2,084.32

CABRERA CAPITAL MARKETS USD/DTC47012E106 JAKKS PACIFIC INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

400.000 0.008.570000Local1.000000
8.570000 0.00 4.80Base

4.80
0.00
0.00 3,432.80

3,432.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.007.850000Local1.000000
7.850000 0.00 3.00Base

3.00
0.00
0.00 1,573.00

1,573.00
47012E106 Total

7.80 0.000.00 5,005.80600.000 Local

0.00 7.80 0.00 5,005.80Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC47102X105 JANUS CAPITAL GROUP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

200.000 0.0014.730000Local1.000000
14.730000 0.00 3.00Base

3.00
0.00
0.00 2,949.00

2,949.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,700.000 0.0014.690000Local1.000000
14.690000 0.00 32.40Base

32.40
0.00
0.00 39,695.40

39,695.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.0015.310000Local1.000000
15.310000 0.00 6.00Base

6.00
0.00
0.00 6,130.00

6,130.00
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October 1, 2015
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Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

700.000 0.0014.033600Local1.000000
14.033600 0.00 10.50Base

10.50
0.00
0.00 9,834.02

9,834.02
47102X105 Total

51.90 0.000.00 58,608.424,000.000 Local

0.00 51.90 0.00 58,608.42Base

CABRERA CAPITAL MARKETS USD/DTC479167108 JOHNSON OUTDOORS INC A 20 Oct 2015 0.01COMMON STOCK USD.05 23 Oct 2015

100.000 0.0023.268000Local1.000000
23.268000 0.00 1.20Base

1.20
0.00
0.00 2,328.00

2,328.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0023.220000Local1.000000
23.220000 0.00 1.50Base

1.50
0.00
0.00 2,323.50

2,323.50
479167108 Total

2.70 0.000.00 4,651.50200.000 Local

0.00 2.70 0.00 4,651.50Base

CABRERA CAPITAL MARKETS USD/DTC48019R108 JONES ENERGY INC   A 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

600.000 0.005.423300Local1.000000
5.423300 0.00 7.20Base

7.20
0.00
0.00 3,261.18

3,261.18

CABRERA CAPITAL MARKETS USD/DTC48114A109 JOURNAL MEDIA GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0012.139900Local1.000000
12.139900 0.00 6.00Base

6.00
0.00
0.00 6,075.95

6,075.95

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0012.047500Local1.000000
12.047500 0.00 3.00Base

3.00
0.00
0.00 2,412.50

2,412.50
48114A109 Total

9.00 0.000.00 8,488.45700.000 Local

0.00 9.00 0.00 8,488.45Base
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CABRERA CAPITAL MARKETS USD/DTC48244B100 KCG HOLDINGS INC CL A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.0012.469000Local1.000000
12.469000 0.00 7.20Base

7.20
0.00
0.00 7,488.60

7,488.60

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0012.494900Local1.000000
12.494900 0.00 4.50Base

4.50
0.00
0.00 3,752.97

3,752.97
48244B100 Total

11.70 0.000.00 11,241.57900.000 Local

0.00 11.70 0.00 11,241.57Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC482539103 KLX INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0038.970000Local1.000000
38.970000 0.00 1.50Base

1.50
0.00
0.00 3,898.50

3,898.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0038.933300Local1.000000
38.933300 0.00 12.00Base

12.00
0.00
0.00 38,945.30

38,945.30

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0031.170000Local1.000000
31.170000 0.00 3.00Base

3.00
0.00
0.00 6,237.00

6,237.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0031.830000Local1.000000
31.830000 0.00 4.50Base

4.50
0.00
0.00 9,553.50

9,553.50
482539103 Total

21.00 0.000.00 58,634.301,600.000 Local

0.00 21.00 0.00 58,634.30Base

CABRERA CAPITAL MARKETS USD/DTC482738101 KVH INDUSTRIES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0010.436800Local1.000000
10.436800 0.00 2.40Base

2.40
0.00
0.00 2,089.76

2,089.76
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CABRERA CAPITAL MARKETS USD/DTC48273U102 K12 INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

700.000 0.0013.646500Local1.000000
13.646500 0.00 8.40Base

8.40
0.00
0.00 9,560.95

9,560.95

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.009.417500Local1.000000
9.417500 0.00 3.00Base

3.00
0.00
0.00 1,886.50

1,886.50
48273U102 Total

11.40 0.000.00 11,447.45900.000 Local

0.00 11.40 0.00 11,447.45Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC48282T104 KADANT INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0040.962000Local1.000000
40.962000 0.00 1.50Base

1.50
0.00
0.00 4,097.70

4,097.70

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0041.649800Local1.000000
41.649800 0.00 1.20Base

1.20
0.00
0.00 4,166.18

4,166.18

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0041.945000Local1.000000
41.945000 0.00 1.50Base

1.50
0.00
0.00 4,196.00

4,196.00
48282T104 Total

4.20 0.000.00 12,459.88300.000 Local

0.00 4.20 0.00 12,459.88Base

CABRERA CAPITAL MARKETS USD/DTC483007704 KAISER ALUMINUM CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0082.203300Local1.000000
82.203300 0.00 3.60Base

3.60
0.00
0.00 24,664.59

24,664.59

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0084.800000Local1.000000
84.800000 0.00 1.50Base

1.50
0.00
0.00 8,481.50

8,481.50
483007704 Total
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5.10 0.000.00 33,146.09400.000 Local

0.00 5.10 0.00 33,146.09Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC483548103 KAMAN CORP 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0037.530000Local1.000000
37.530000 0.00 1.50Base

1.50
0.00
0.00 3,754.50

3,754.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0037.238000Local1.000000
37.238000 0.00 6.00Base

6.00
0.00
0.00 18,625.00

18,625.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0038.900000Local1.000000
38.900000 0.00 1.50Base

1.50
0.00
0.00 3,891.50

3,891.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0041.165000Local1.000000
41.165000 0.00 3.00Base

3.00
0.00
0.00 8,236.00

8,236.00
483548103 Total

12.00 0.000.00 34,507.00900.000 Local

0.00 12.00 0.00 34,507.00Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC484836101 KANSAS CITY LIFE INS CO 16 Dec 2015 0.02COMMON STOCK USD1.25 21 Dec 2015

100.000 0.0050.818600Local1.000000
50.818600 0.00 1.50Base

1.50
0.00
0.00 5,083.36

5,083.36

MANDATORY EXCHANGE NON CASH USD/DTC484836200 KANSAS CITY LIFE INS CO 17 Dec 2015COMMON STOCK USD1.25 18 Dec 2015

2,220.000 0.0037.933864Local1.000000
37.933864 0.00 0.00Base

0.00
0.00
0.00 84,213.18

84,213.18

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC48666K109 KB HOME 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

200.000 0.0014.240000Local1.000000
14.240000 0.00 3.00Base

3.00
0.00
0.00 2,851.00

2,851.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015
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1,600.000 0.0014.501300Local1.000000
14.501300 0.00 19.20Base

19.20
0.00
0.00 23,221.28

23,221.28

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0013.133300Local1.000000
13.133300 0.00 4.50Base

4.50
0.00
0.00 3,944.49

3,944.49

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0012.853800Local1.000000
12.853800 0.00 6.00Base

6.00
0.00
0.00 5,147.52

5,147.52
48666K109 Total

32.70 0.000.00 35,164.292,500.000 Local

0.00 32.70 0.00 35,164.29Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC48716P108 KEARNY FINANCIAL CORP/MD 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

200.000 0.0011.895000Local1.000000
11.895000 0.00 3.00Base

3.00
0.00
0.00 2,382.00

2,382.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,800.000 0.0011.971400Local1.000000
11.971400 0.00 21.60Base

21.60
0.00
0.00 21,570.12

21,570.12

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0012.045000Local1.000000
12.045000 0.00 3.00Base

3.00
0.00
0.00 2,412.00

2,412.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.0012.605000Local1.000000
12.605000 0.00 9.00Base

9.00
0.00
0.00 7,572.00

7,572.00
48716P108 Total

36.60 0.000.00 33,936.122,800.000 Local

0.00 36.60 0.00 33,936.12Base

CABRERA CAPITAL MARKETS USD/DTC488152208 KELLY SERVICES INC  A 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

600.000 0.0015.523400Local1.000000 7.20 0.00 9,321.24
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15.523400 0.00 7.20Base 0.00 9,321.24

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0016.211800Local1.000000
16.211800 0.00 1.50Base

1.50
0.00
0.00 1,622.68

1,622.68

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0015.930000Local1.000000
15.930000 0.00 3.00Base

3.00
0.00
0.00 3,189.00

3,189.00
488152208 Total

11.70 0.000.00 14,132.92900.000 Local

0.00 11.70 0.00 14,132.92Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC488401100 KEMPER CORP 15 Oct 2015 0.02COMMON STOCK USD.1 20 Oct 2015

100.000 0.0036.260000Local1.000000
36.260000 0.00 1.50Base

1.50
0.00
0.00 3,627.50

3,627.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

800.000 0.0036.440000Local1.000000
36.440000 0.00 9.60Base

9.60
0.00
0.00 29,161.60

29,161.60

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0040.090000Local1.000000
40.090000 0.00 1.50Base

1.50
0.00
0.00 4,010.50

4,010.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0039.773300Local1.000000
39.773300 0.00 4.50Base

4.50
0.00
0.00 11,936.49

11,936.49
488401100 Total

17.10 0.000.00 48,736.091,300.000 Local

0.00 17.10 0.00 48,736.09Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC489398107 KENNEDY WILSON HOLDINGS INC 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

200.000 0.0023.910000Local1.000000
23.910000 0.00 3.00Base

3.00
0.00
0.00 4,785.00

4,785.00
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,700.000 0.0024.624700Local1.000000
24.624700 0.00 20.40Base

20.40
0.00
0.00 41,882.39

41,882.39

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0024.655000Local1.000000
24.655000 0.00 3.00Base

3.00
0.00
0.00 4,934.00

4,934.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0024.159000Local1.000000
24.159000 0.00 7.50Base

7.50
0.00
0.00 12,087.00

12,087.00
489398107 Total

33.90 0.000.00 63,688.392,600.000 Local

0.00 33.90 0.00 63,688.39Base

CABRERA CAPITAL MARKETS USD/DTC492914106 KEY ENERGY SERVICES INC 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

3,000.000 0.000.648500Local1.000000
0.648500 0.00 36.00Base

36.00
0.00
0.00 1,981.50

1,981.50

CABRERA CAPITAL MARKETS USD/DTC493723100 KEYW HOLDING CORP/THE 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

700.000 0.007.606700Local1.000000
7.606700 0.00 8.40Base

8.40
0.00
0.00 5,333.09

5,333.09

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.006.148300Local1.000000
6.148300 0.00 4.50Base

4.50
0.00
0.00 1,848.99

1,848.99
493723100 Total

12.90 0.000.00 7,182.081,000.000 Local

0.00 12.90 0.00 7,182.08Base

CABRERA CAPITAL MARKETS USD/DTC494274103 KIMBALL INTERNATIONAL B 20 Oct 2015 0.01COMMON STOCK USD.05 23 Oct 2015

500.000 0.0010.504000Local1.000000
10.504000 0.00 6.00Base

6.00
0.00
0.00 5,258.00

5,258.00
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0010.748800Local1.000000
10.748800 0.00 3.00Base

3.00
0.00
0.00 2,152.76

2,152.76
494274103 Total

9.00 0.000.00 7,410.76700.000 Local

0.00 9.00 0.00 7,410.76Base

CABRERA CAPITAL MARKETS USD/DTC49428J109 KIMBALL ELECTRONICS INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

600.000 0.0011.510000Local1.000000
11.510000 0.00 7.20Base

7.20
0.00
0.00 6,913.20

6,913.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0011.553300Local1.000000
11.553300 0.00 4.50Base

4.50
0.00
0.00 3,470.49

3,470.49
49428J109 Total

11.70 0.000.00 10,383.69900.000 Local

0.00 11.70 0.00 10,383.69Base

CABRERA CAPITAL MARKETS USD/DTC494580103 KINDRED HEALTHCARE INC 20 Oct 2015 0.01COMMON STOCK USD.25 23 Oct 2015

1,800.000 0.0014.220100Local1.000000
14.220100 0.00 21.60Base

21.60
0.00
0.00 25,617.78

25,617.78

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0011.555000Local1.000000
11.555000 0.00 3.00Base

3.00
0.00
0.00 2,314.00

2,314.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0012.780000Local1.000000
12.780000 0.00 7.50Base

7.50
0.00
0.00 6,397.50

6,397.50
494580103 Total

32.10 0.000.00 34,329.282,500.000 Local

0.00 32.10 0.00 34,329.28Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC49803T300 KITE REALTY GROUP TRUST 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

200.000 0.0025.480000Local1.000000
25.480000 0.00 3.00Base

3.00
0.00
0.00 5,099.00

5,099.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,600.000 0.0026.191900Local1.000000
26.191900 0.00 19.20Base

19.20
0.00
0.00 41,926.24

41,926.24

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0025.590000Local1.000000
25.590000 0.00 3.00Base

3.00
0.00
0.00 5,121.00

5,121.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0026.346000Local1.000000
26.346000 0.00 7.50Base

7.50
0.00
0.00 13,180.50

13,180.50
49803T300 Total

32.70 0.000.00 65,326.742,500.000 Local

0.00 32.70 0.00 65,326.74Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC49926D109 KNOWLES CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

200.000 0.0021.265000Local1.000000
21.265000 0.00 3.00Base

3.00
0.00
0.00 4,256.00

4,256.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,700.000 0.0021.389400Local1.000000
21.389400 0.00 20.40Base

20.40
0.00
0.00 36,382.38

36,382.38

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0015.965300Local1.000000
15.965300 0.00 4.50Base

4.50
0.00
0.00 4,794.09

4,794.09

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0014.012500Local1.000000
14.012500 0.00 6.00Base

6.00
0.00
0.00 5,611.00

5,611.00
49926D109 Total
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33.90 0.000.00 51,043.472,600.000 Local

0.00 33.90 0.00 51,043.47Base

CABRERA CAPITAL MARKETS USD/DTC50047H201 KONA GRILL INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0016.300000Local1.000000
16.300000 0.00 1.20Base

1.20
0.00
0.00 1,631.20

1,631.20

CABRERA CAPITAL MARKETS USD/DTC500600101 KOPIN CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,500.000 0.003.120000Local1.000000
3.120000 0.00 18.00Base

18.00
0.00
0.00 4,698.00

4,698.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.002.750000Local1.000000
2.750000 0.00 9.00Base

9.00
0.00
0.00 1,659.00

1,659.00
500600101 Total

27.00 0.000.00 6,357.002,100.000 Local

0.00 27.00 0.00 6,357.00Base

CABRERA CAPITAL MARKETS USD/DTC500643200 KORN/FERRY INTERNATIONAL 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0034.490000Local1.000000
34.490000 0.00 6.00Base

6.00
0.00
0.00 17,251.00

17,251.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0034.620000Local1.000000
34.620000 0.00 3.00Base

3.00
0.00
0.00 6,927.00

6,927.00
500643200 Total

9.00 0.000.00 24,178.00700.000 Local

0.00 9.00 0.00 24,178.00Base

CABRERA CAPITAL MARKETS USD/DTC50077B207 KRATOS DEFENSE + SECURITY 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,000.000 0.004.264000Local1.000000
4.264000 0.00 12.00Base

12.00
0.00
0.00 4,276.00

4,276.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

400.000 0.004.113800Local1.000000
4.113800 0.00 6.00Base

6.00
0.00
0.00 1,651.52

1,651.52
50077B207 Total

18.00 0.000.00 5,927.521,400.000 Local

0.00 18.00 0.00 5,927.52Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC50077C106 KRATON PERFORMANCE POLYMERS 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0023.010000Local1.000000
23.010000 0.00 1.50Base

1.50
0.00
0.00 2,302.50

2,302.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0023.229900Local1.000000
23.229900 0.00 7.20Base

7.20
0.00
0.00 13,945.14

13,945.14

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0021.370000Local1.000000
21.370000 0.00 1.50Base

1.50
0.00
0.00 2,138.50

2,138.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0018.850000Local1.000000
18.850000 0.00 1.50Base

1.50
0.00
0.00 1,886.50

1,886.50
50077C106 Total

11.70 0.000.00 20,272.64900.000 Local

0.00 11.70 0.00 20,272.64Base

CABRERA CAPITAL MARKETS USD/DTC50105F105 KRONOS WORLDWIDE INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.007.734000Local1.000000
7.734000 0.00 6.00Base

6.00
0.00
0.00 3,873.00

3,873.00

CABRERA CAPITAL MARKETS USD/DTC50187A107 LHC GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0047.646600Local1.000000
47.646600 0.00 3.60Base

3.60
0.00
0.00 14,297.58

14,297.58

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0045.440000Local1.000000 1.50 0.00 4,545.50
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45.440000 0.00 1.50Base 0.00 4,545.50
50187A107 Total

5.10 0.000.00 18,843.08400.000 Local

0.00 5.10 0.00 18,843.08Base

CABRERA CAPITAL MARKETS USD/DTC50187T106 LGI HOMES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0032.496700Local1.000000
32.496700 0.00 3.60Base

3.60
0.00
0.00 9,752.61

9,752.61

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0030.288000Local1.000000
30.288000 0.00 1.50Base

1.50
0.00
0.00 3,030.30

3,030.30
50187T106 Total

5.10 0.000.00 12,782.91400.000 Local

0.00 5.10 0.00 12,782.91Base

CABRERA CAPITAL MARKETS USD/DTC502160104 LSB INDUSTRIES INC 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

200.000 0.0016.545000Local1.000000
16.545000 0.00 2.40Base

2.40
0.00
0.00 3,311.40

3,311.40

CABRERA CAPITAL MARKETS USD/DTC50216C108 LSI INDUSTRIES INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

500.000 0.009.099800Local1.000000
9.099800 0.00 6.00Base

6.00
0.00
0.00 4,555.90

4,555.90

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0011.960000Local1.000000
11.960000 0.00 3.00Base

3.00
0.00
0.00 2,395.00

2,395.00
50216C108 Total

9.00 0.000.00 6,950.90700.000 Local

0.00 9.00 0.00 6,950.90Base

CABRERA CAPITAL MARKETS USD/DTC502175102 LTC PROPERTIES INC 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

700.000 0.0044.128100Local1.000000
44.128100 0.00 8.40Base

8.40
0.00
0.00 30,898.07

30,898.07
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Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0040.480000Local1.000000
40.480000 0.00 1.50Base

1.50
0.00
0.00 4,049.50

4,049.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0042.507400Local1.000000
42.507400 0.00 3.00Base

3.00
0.00
0.00 8,504.48

8,504.48
502175102 Total

12.90 0.000.00 43,452.051,000.000 Local

0.00 12.90 0.00 43,452.05Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC505336107 LA Z BOY INC 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0027.880000Local1.000000
27.880000 0.00 1.50Base

1.50
0.00
0.00 2,789.50

2,789.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0028.601100Local1.000000
28.601100 0.00 7.20Base

7.20
0.00
0.00 17,167.86

17,167.86

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0026.199200Local1.000000
26.199200 0.00 1.50Base

1.50
0.00
0.00 2,621.42

2,621.42

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0024.525000Local1.000000
24.525000 0.00 3.00Base

3.00
0.00
0.00 4,908.00

4,908.00
505336107 Total

13.20 0.000.00 27,486.781,000.000 Local

0.00 13.20 0.00 27,486.78Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC505597104 LACLEDE GROUP INC/THE 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0058.110000Local1.000000
58.110000 0.00 1.50Base

1.50
0.00
0.00 5,812.50

5,812.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0058.599900Local1.000000
58.599900 0.00 10.80Base

10.80
0.00
0.00 52,750.71

52,750.71

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0056.440000Local1.000000
56.440000 0.00 3.00Base

3.00
0.00
0.00 11,291.00

11,291.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0057.880000Local1.000000
57.880000 0.00 3.00Base

3.00
0.00
0.00 11,579.00

11,579.00
505597104 Total

18.30 0.000.00 81,433.211,400.000 Local

0.00 18.30 0.00 81,433.21Base

CABRERA CAPITAL MARKETS USD/DTC505743104 LADDER CAPITAL CORP REIT 20 Oct 2015 0.01REIT USD.001 23 Oct 2015

800.000 0.0014.651600Local1.000000
14.651600 0.00 9.60Base

9.60
0.00
0.00 11,730.88

11,730.88

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0012.430000Local1.000000
12.430000 0.00 4.50Base

4.50
0.00
0.00 3,733.50

3,733.50
505743104 Total

14.10 0.000.00 15,464.381,100.000 Local

0.00 14.10 0.00 15,464.38Base

CABRERA CAPITAL MARKETS USD/DTC50575Q102 LADENBURG THALMANN FINANCIAL 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

2,100.000 0.002.489600Local1.000000
2.489600 0.00 25.20Base

25.20
0.00
0.00 5,253.36

5,253.36

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

800.000 0.002.974900Local1.000000
2.974900 0.00 12.00Base

12.00
0.00
0.00 2,391.92

2,391.92
50575Q102 Total
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37.20 0.000.00 7,645.282,900.000 Local

0.00 37.20 0.00 7,645.28Base

CABRERA CAPITAL MARKETS USD/DTC511637100 LAKELAND BANCORP INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

800.000 0.0011.391000Local1.000000
11.391000 0.00 9.60Base

9.60
0.00
0.00 9,122.40

9,122.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0012.163500Local1.000000
12.163500 0.00 4.50Base

4.50
0.00
0.00 3,653.55

3,653.55
511637100 Total

14.10 0.000.00 12,775.951,100.000 Local

0.00 14.10 0.00 12,775.95Base

CABRERA CAPITAL MARKETS USD/DTC511656100 LAKELAND FINANCIAL CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

300.000 0.0045.531700Local1.000000
45.531700 0.00 3.60Base

3.60
0.00
0.00 13,663.11

13,663.11

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0046.450000Local1.000000
46.450000 0.00 1.50Base

1.50
0.00
0.00 4,646.50

4,646.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0048.600000Local1.000000
48.600000 0.00 1.50Base

1.50
0.00
0.00 4,861.50

4,861.50
511656100 Total

6.60 0.000.00 23,171.11500.000 Local

0.00 6.60 0.00 23,171.11Base

CABRERA CAPITAL MARKETS USD/DTC513847103 LANCASTER COLONY CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

94.000 0.00101.000000Local1.000000
101.000000 0.00 1.13Base

1.13
0.00
0.00 9,495.13

9,495.13

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0119 Nov 2015
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19.000 0.00111.570000Local1.000000
111.570000 0.00 0.28Base

0.28
0.00
0.00 2,120.11

2,120.11

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

36.000 0.00111.820000Local1.000000
111.820000 0.00 0.54Base

0.54
0.00
0.00 4,026.06

4,026.06
513847103 Total

1.95 0.000.00 15,641.30149.000 Local

0.00 1.95 0.00 15,641.30Base

CABRERA CAPITAL MARKETS USD/DTC514766104 LANDEC CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

500.000 0.0012.384000Local1.000000
12.384000 0.00 6.00Base

6.00
0.00
0.00 6,198.00

6,198.00

CABRERA CAPITAL MARKETS USD/DTC51509F105 LANDS  END INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0025.333700Local1.000000
25.333700 0.00 3.60Base

3.60
0.00
0.00 7,603.71

7,603.71

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0023.780000Local1.000000
23.780000 0.00 1.50Base

1.50
0.00
0.00 2,379.50

2,379.50
51509F105 Total

5.10 0.000.00 9,983.21400.000 Local

0.00 5.10 0.00 9,983.21Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC516544103 LANTHEUS HOLDINGS INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

1,200.000 0.003.844200Local1.000000
3.844200 0.00 18.00Base

18.00
0.00
0.00 4,631.04

4,631.04

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC517942108 LASALLE HOTEL PROPERTIES 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0031.310000Local1.000000
31.310000 0.00 1.50Base

1.50
0.00
0.00 3,132.50

3,132.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015
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2,300.000 0.0031.679900Local1.000000
31.679900 0.00 27.60Base

27.60
0.00
0.00 72,891.37

72,891.37

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0028.483300Local1.000000
28.483300 0.00 4.50Base

4.50
0.00
0.00 8,549.49

8,549.49

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.0026.200000Local1.000000
26.200000 0.00 9.00Base

9.00
0.00
0.00 15,729.00

15,729.00
517942108 Total

42.60 0.000.00 100,302.363,300.000 Local

0.00 42.60 0.00 100,302.36Base

CABRERA CAPITAL MARKETS USD/DTC518415104 LATTICE SEMICONDUCTOR CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,900.000 0.004.817600Local1.000000
4.817600 0.00 22.80Base

22.80
0.00
0.00 9,176.24

9,176.24

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

700.000 0.006.000700Local1.000000
6.000700 0.00 10.50Base

10.50
0.00
0.00 4,210.99

4,210.99
518415104 Total

33.30 0.000.00 13,387.232,600.000 Local

0.00 33.30 0.00 13,387.23Base

CABRERA CAPITAL MARKETS USD/DTC520776105 LAWSON PRODUCTS INC 16 Nov 2015 0.02COMMON STOCK USD1. 19 Nov 2015

100.000 0.0026.730000Local1.000000
26.730000 0.00 1.50Base

1.50
0.00
0.00 2,674.50

2,674.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC52471Y106 LEGACYTEXAS FINANCIAL GROUP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0029.669200Local1.000000
29.669200 0.00 1.50Base

1.50
0.00
0.00 2,968.42

2,968.42

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0031.087700Local1.000000 10.80 0.00 27,989.73
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31.087700 0.00 10.80Base 0.00 27,989.73

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0029.090000Local1.000000
29.090000 0.00 3.00Base

3.00
0.00
0.00 5,821.00

5,821.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0025.150000Local1.000000
25.150000 0.00 3.00Base

3.00
0.00
0.00 5,033.00

5,033.00
52471Y106 Total

18.30 0.000.00 41,812.151,400.000 Local

0.00 18.30 0.00 41,812.15Base

CABRERA CAPITAL MARKETS USD/DTC525558201 LEMAITRE VASCULAR INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0012.880000Local1.000000
12.880000 0.00 2.40Base

2.40
0.00
0.00 2,578.40

2,578.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0016.500000Local1.000000
16.500000 0.00 1.50Base

1.50
0.00
0.00 1,651.50

1,651.50
525558201 Total

3.90 0.000.00 4,229.90300.000 Local

0.00 3.90 0.00 4,229.90Base

CABRERA CAPITAL MARKETS USD/DTC528872302 LEXICON PHARMACEUTICALS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

600.000 0.0010.847200Local1.000000
10.847200 0.00 7.20Base

7.20
0.00
0.00 6,515.52

6,515.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0013.290000Local1.000000
13.290000 0.00 3.00Base

3.00
0.00
0.00 2,661.00

2,661.00
528872302 Total

10.20 0.000.00 9,176.52800.000 Local

0.00 10.20 0.00 9,176.52Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC529043101 LEXINGTON REALTY TRUST 15 Oct 2015 0.02REIT USD.0001 20 Oct 2015

300.000 0.008.530000Local1.000000
8.530000 0.00 4.50Base

4.50
0.00
0.00 2,563.50

2,563.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

4,100.000 0.008.780100Local1.000000
8.780100 0.00 49.20Base

49.20
0.00
0.00 36,047.61

36,047.61

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

600.000 0.008.335000Local1.000000
8.335000 0.00 9.00Base

9.00
0.00
0.00 5,010.00

5,010.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,100.000 0.008.254100Local1.000000
8.254100 0.00 16.50Base

16.50
0.00
0.00 9,096.01

9,096.01
529043101 Total

79.20 0.000.00 52,717.126,100.000 Local

0.00 79.20 0.00 52,717.12Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC531465102 LIBERTY TRIPADVISOR HDG A 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0030.720000Local1.000000
30.720000 0.00 1.50Base

1.50
0.00
0.00 3,073.50

3,073.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,100.000 0.0031.578800Local1.000000
31.578800 0.00 13.20Base

13.20
0.00
0.00 34,749.88

34,749.88

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0028.330000Local1.000000
28.330000 0.00 1.50Base

1.50
0.00
0.00 2,834.50

2,834.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0031.683300Local1.000000
31.683300 0.00 4.50Base

4.50
0.00
0.00 9,509.49

9,509.49
531465102 Total
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

20.70 0.000.00 50,167.371,600.000 Local

0.00 20.70 0.00 50,167.37Base

CABRERA CAPITAL MARKETS USD/DTC53222Q103 LIFETIME BRANDS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0015.246500Local1.000000
15.246500 0.00 3.60Base

3.60
0.00
0.00 4,577.55

4,577.55

CABRERA CAPITAL MARKETS USD/DTC53261M104 LIMELIGHT NETWORKS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,300.000 0.002.101300Local1.000000
2.101300 0.00 15.60Base

15.60
0.00
0.00 2,747.29

2,747.29

CABRERA CAPITAL MARKETS USD/DTC53635B107 LIQUIDITY SERVICES INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

600.000 0.008.173300Local1.000000
8.173300 0.00 7.20Base

7.20
0.00
0.00 4,911.18

4,911.18

CABRERA CAPITAL MARKETS USD/DTC537008104 LITTELFUSE INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0094.110000Local1.000000
94.110000 0.00 1.20Base

1.20
0.00
0.00 9,412.20

9,412.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

26.000 0.00106.980000Local1.000000
106.980000 0.00 0.39Base

0.39
0.00
0.00 2,781.87

2,781.87
537008104 Total

1.59 0.000.00 12,194.07126.000 Local

0.00 1.59 0.00 12,194.07Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC53803X105 LIVE OAK BANCSHARES INC 07 Oct 2015 0.02COMMON STOCK 13 Oct 2015

2,900.000 0.0018.548900Local1.000000
18.548900 0.00 43.50Base

43.50
0.00
0.00 53,835.31

53,835.31

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0017.440000Local1.000000
17.440000 0.00 1.20Base

1.20
0.00
0.00 1,745.20

1,745.20
53803X105 Total
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RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015
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Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

44.70 0.000.00 55,580.513,000.000 Local

0.00 44.70 0.00 55,580.51Base

CABRERA CAPITAL MARKETS USD/DTC546347105 LOUISIANA PACIFIC CORP 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

300.000 0.0017.306700Local1.000000
17.306700 0.00 3.60Base

3.60
0.00
0.00 5,195.61

5,195.61

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0016.740000Local1.000000
16.740000 0.00 1.50Base

1.50
0.00
0.00 1,675.50

1,675.50
546347105 Total

5.10 0.000.00 6,871.11400.000 Local

0.00 5.10 0.00 6,871.11Base

CABRERA CAPITAL MARKETS USD/DTC548862101 LOXO ONCOLOGY INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

200.000 0.0022.570000Local1.000000
22.570000 0.00 2.40Base

2.40
0.00
0.00 4,516.40

4,516.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0031.680000Local1.000000
31.680000 0.00 1.50Base

1.50
0.00
0.00 3,169.50

3,169.50
548862101 Total

3.90 0.000.00 7,685.90300.000 Local

0.00 3.90 0.00 7,685.90Base

CABRERA CAPITAL MARKETS USD/DTC55003T107 LUMBER LIQUIDATORS HOLDINGS 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

600.000 0.0016.508300Local1.000000
16.508300 0.00 7.20Base

7.20
0.00
0.00 9,912.18

9,912.18

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0013.760000Local1.000000
13.760000 0.00 1.50Base

1.50
0.00
0.00 1,377.50

1,377.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

Books Closed Prepared by State StreetPage 1253



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

200.000 0.0018.710000Local1.000000
18.710000 0.00 3.00Base

3.00
0.00
0.00 3,745.00

3,745.00
55003T107 Total

11.70 0.000.00 15,034.68900.000 Local

0.00 11.70 0.00 15,034.68Base

CABRERA CAPITAL MARKETS USD/DTC55027E102 LUMINEX CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

800.000 0.0017.928500Local1.000000
17.928500 0.00 9.60Base

9.60
0.00
0.00 14,352.40

14,352.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0020.710000Local1.000000
20.710000 0.00 1.50Base

1.50
0.00
0.00 2,072.50

2,072.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0022.783300Local1.000000
22.783300 0.00 4.50Base

4.50
0.00
0.00 6,839.49

6,839.49
55027E102 Total

15.60 0.000.00 23,264.391,200.000 Local

0.00 15.60 0.00 23,264.39Base

CABRERA CAPITAL MARKETS USD/DTC550283105 LUMOS NETWORKS CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0012.621200Local1.000000
12.621200 0.00 2.40Base

2.40
0.00
0.00 2,526.64

2,526.64

CABRERA CAPITAL MARKETS USD/DTC550819106 LYDALL INC 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

300.000 0.0032.609000Local1.000000
32.609000 0.00 3.60Base

3.60
0.00
0.00 9,786.30

9,786.30

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0033.170000Local1.000000
33.170000 0.00 1.50Base

1.50
0.00
0.00 3,318.50

3,318.50
550819106 Total

5.10 0.000.00 13,104.80400.000 Local
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0.00 5.10 0.00 13,104.80Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC552074700 WILLIAM LYON HOMES CL A 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0021.565000Local1.000000
21.565000 0.00 1.50Base

1.50
0.00
0.00 2,158.00

2,158.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

300.000 0.0023.269600Local1.000000
23.269600 0.00 3.60Base

3.60
0.00
0.00 6,984.48

6,984.48

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0015.950000Local1.000000
15.950000 0.00 1.50Base

1.50
0.00
0.00 1,596.50

1,596.50
552074700 Total

6.60 0.000.00 10,738.98500.000 Local

0.00 6.60 0.00 10,738.98Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC55262C100 MBIA INC 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

300.000 0.007.450000Local1.000000
7.450000 0.00 4.50Base

4.50
0.00
0.00 2,239.50

2,239.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,700.000 0.007.620800Local1.000000
7.620800 0.00 32.40Base

32.40
0.00
0.00 20,608.56

20,608.56

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.006.907500Local1.000000
6.907500 0.00 6.00Base

6.00
0.00
0.00 2,769.00

2,769.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

800.000 0.005.608800Local1.000000
5.608800 0.00 12.00Base

12.00
0.00
0.00 4,499.04

4,499.04
55262C100 Total

54.90 0.000.00 30,116.104,200.000 Local

0.00 54.90 0.00 30,116.10Base
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CABRERA CAPITAL MARKETS USD/DTC55264U108 MB FINANCIAL INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,600.000 0.0031.476400Local1.000000
31.476400 0.00 19.20Base

19.20
0.00
0.00 50,381.44

50,381.44

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0033.270000Local1.000000
33.270000 0.00 3.00Base

3.00
0.00
0.00 6,657.00

6,657.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0033.063800Local1.000000
33.063800 0.00 6.00Base

6.00
0.00
0.00 13,231.52

13,231.52
55264U108 Total

28.20 0.000.00 70,269.962,200.000 Local

0.00 28.20 0.00 70,269.96Base

CABRERA CAPITAL MARKETS USD/DTC552676108 MDC HOLDINGS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0028.626000Local1.000000
28.626000 0.00 6.00Base

6.00
0.00
0.00 14,319.00

14,319.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0025.530000Local1.000000
25.530000 0.00 1.50Base

1.50
0.00
0.00 2,554.50

2,554.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0025.777500Local1.000000
25.777500 0.00 3.00Base

3.00
0.00
0.00 5,158.50

5,158.50
552676108 Total

10.50 0.000.00 22,032.00800.000 Local

0.00 10.50 0.00 22,032.00Base

CABRERA CAPITAL MARKETS USD/DTC552697104 MDC PARTNERS INC A 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

700.000 0.0020.639100Local1.000000
20.639100 0.00 8.40Base

8.40
0.00
0.00 14,455.77

14,455.77
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0021.420000Local1.000000
21.420000 0.00 1.50Base

1.50
0.00
0.00 2,143.50

2,143.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0022.150000Local1.000000
22.150000 0.00 1.50Base

1.50
0.00
0.00 2,216.50

2,216.50
552697104 Total

11.40 0.000.00 18,815.77900.000 Local

0.00 11.40 0.00 18,815.77Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC55276F107 MCBC HOLDINGS INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

1,300.000 0.0013.827000Local1.000000
13.827000 0.00 19.50Base

19.50
0.00
0.00 17,994.60

17,994.60

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0013.900000Local1.000000
13.900000 0.00 1.20Base

1.20
0.00
0.00 1,391.20

1,391.20
55276F107 Total

20.70 0.000.00 19,385.801,400.000 Local

0.00 20.70 0.00 19,385.80Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC55277P104 MGE ENERGY INC 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0042.370000Local1.000000
42.370000 0.00 1.50Base

1.50
0.00
0.00 4,238.50

4,238.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0042.507100Local1.000000
42.507100 0.00 8.40Base

8.40
0.00
0.00 29,763.37

29,763.37
55277P104 Total

9.90 0.000.00 34,001.87800.000 Local

0.00 9.90 0.00 34,001.87Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC552848103 MGIC INVESTMENT CORP 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

300.000 0.009.905000Local1.000000
9.905000 0.00 4.50Base

4.50
0.00
0.00 2,976.00

2,976.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

3,800.000 0.009.703100Local1.000000
9.703100 0.00 45.60Base

45.60
0.00
0.00 36,917.38

36,917.38

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

600.000 0.009.292500Local1.000000
9.292500 0.00 9.00Base

9.00
0.00
0.00 5,584.50

5,584.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,000.000 0.009.018000Local1.000000
9.018000 0.00 15.00Base

15.00
0.00
0.00 9,033.00

9,033.00
552848103 Total

74.10 0.000.00 54,510.885,700.000 Local

0.00 74.10 0.00 54,510.88Base

CABRERA CAPITAL MARKETS USD/DTC55305B101 M/I HOMES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0025.210000Local1.000000
25.210000 0.00 4.80Base

4.80
0.00
0.00 10,088.80

10,088.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0022.420000Local1.000000
22.420000 0.00 1.50Base

1.50
0.00
0.00 2,243.50

2,243.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0021.880000Local1.000000
21.880000 0.00 1.50Base

1.50
0.00
0.00 2,189.50

2,189.50
55305B101 Total

7.80 0.000.00 14,521.80600.000 Local

0.00 7.80 0.00 14,521.80Base

Books Closed Prepared by State StreetPage 1258



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC55306N104 MKS INSTRUMENTS INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

1,100.000 0.0035.235500Local1.000000
35.235500 0.00 13.20Base

13.20
0.00
0.00 38,772.25

38,772.25

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0035.295000Local1.000000
35.295000 0.00 3.00Base

3.00
0.00
0.00 7,062.00

7,062.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0036.426700Local1.000000
36.426700 0.00 4.50Base

4.50
0.00
0.00 10,932.51

10,932.51
55306N104 Total

20.70 0.000.00 56,766.761,600.000 Local

0.00 20.70 0.00 56,766.76Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC55345K103 MRC GLOBAL INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

200.000 0.0012.780000Local1.000000
12.780000 0.00 3.00Base

3.00
0.00
0.00 2,559.00

2,559.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,100.000 0.0012.182700Local1.000000
12.182700 0.00 25.20Base

25.20
0.00
0.00 25,608.87

25,608.87

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0014.103300Local1.000000
14.103300 0.00 4.50Base

4.50
0.00
0.00 4,235.49

4,235.49

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.0013.382500Local1.000000
13.382500 0.00 9.00Base

9.00
0.00
0.00 8,038.50

8,038.50
55345K103 Total

41.70 0.000.00 40,441.863,200.000 Local

0.00 41.70 0.00 40,441.86Base
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CABRERA CAPITAL MARKETS USD/DTC553498106 MSA SAFETY INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0043.870000Local1.000000
43.870000 0.00 2.40Base

2.40
0.00
0.00 8,776.40

8,776.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0042.625000Local1.000000
42.625000 0.00 1.50Base

1.50
0.00
0.00 4,264.00

4,264.00
553498106 Total

3.90 0.000.00 13,040.40300.000 Local

0.00 3.90 0.00 13,040.40Base

CABRERA CAPITAL MARKETS USD/DTC55405W104 MYR GROUP INC/DELAWARE 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0022.280000Local1.000000
22.280000 0.00 6.00Base

6.00
0.00
0.00 11,146.00

11,146.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0020.043800Local1.000000
20.043800 0.00 3.00Base

3.00
0.00
0.00 4,011.76

4,011.76
55405W104 Total

9.00 0.000.00 15,157.76700.000 Local

0.00 9.00 0.00 15,157.76Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC554489104 MACK CALI REALTY CORP 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0020.890000Local1.000000
20.890000 0.00 1.50Base

1.50
0.00
0.00 2,090.50

2,090.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,800.000 0.0021.840400Local1.000000
21.840400 0.00 21.60Base

21.60
0.00
0.00 39,334.32

39,334.32

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0022.546700Local1.000000
22.546700 0.00 4.50Base

4.50
0.00
0.00 6,768.51

6,768.51
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0022.976000Local1.000000
22.976000 0.00 7.50Base

7.50
0.00
0.00 11,495.50

11,495.50
554489104 Total

35.10 0.000.00 59,688.832,700.000 Local

0.00 35.10 0.00 59,688.83Base

CABRERA CAPITAL MARKETS USD/DTC559079207 MAGELLAN HEALTH INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0050.317000Local1.000000
50.317000 0.00 6.00Base

6.00
0.00
0.00 25,164.50

25,164.50

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0051.280000Local1.000000
51.280000 0.00 1.50Base

1.50
0.00
0.00 5,129.50

5,129.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0057.870000Local1.000000
57.870000 0.00 1.50Base

1.50
0.00
0.00 5,788.50

5,788.50
559079207 Total

9.00 0.000.00 36,082.50700.000 Local

0.00 9.00 0.00 36,082.50Base

CABRERA CAPITAL MARKETS USD/DTC56062Y102 MAINSOURCE FINANCIAL GROUP I 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

400.000 0.0021.918800Local1.000000
21.918800 0.00 4.80Base

4.80
0.00
0.00 8,772.32

8,772.32

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0023.675000Local1.000000
23.675000 0.00 1.50Base

1.50
0.00
0.00 2,369.00

2,369.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0022.530000Local1.000000
22.530000 0.00 1.50Base

1.50
0.00
0.00 2,254.50

2,254.50
56062Y102 Total
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October 1, 2015
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

7.80 0.000.00 13,395.82600.000 Local

0.00 7.80 0.00 13,395.82Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC564563104 MANTECH INTERNATIONAL CORP A 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0027.370000Local1.000000
27.370000 0.00 1.50Base

1.50
0.00
0.00 2,738.50

2,738.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0027.049000Local1.000000
27.049000 0.00 6.00Base

6.00
0.00
0.00 13,530.50

13,530.50

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0030.510000Local1.000000
30.510000 0.00 1.50Base

1.50
0.00
0.00 3,052.50

3,052.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0031.390000Local1.000000
31.390000 0.00 1.50Base

1.50
0.00
0.00 3,140.50

3,140.50
564563104 Total

10.50 0.000.00 22,462.00800.000 Local

0.00 10.50 0.00 22,462.00Base

CABRERA CAPITAL MARKETS USD/DTC56624R108 MARCHEX INC CLASS B 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

700.000 0.004.189700Local1.000000
4.189700 0.00 8.40Base

8.40
0.00
0.00 2,941.19

2,941.19

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC566330106 MARCUS CORPORATION 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0020.471700Local1.000000
20.471700 0.00 1.50Base

1.50
0.00
0.00 2,048.67

2,048.67

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

300.000 0.0020.366700Local1.000000
20.366700 0.00 3.60Base

3.60
0.00
0.00 6,113.61

6,113.61

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015
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100.000 0.0019.759000Local1.000000
19.759000 0.00 1.50Base

1.50
0.00
0.00 1,977.40

1,977.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0019.788500Local1.000000
19.788500 0.00 1.50Base

1.50
0.00
0.00 1,980.35

1,980.35
566330106 Total

8.10 0.000.00 12,120.03600.000 Local

0.00 8.10 0.00 12,120.03Base

CABRERA CAPITAL MARKETS USD/DTC567908108 MARINEMAX INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

300.000 0.0015.196700Local1.000000
15.196700 0.00 3.60Base

3.60
0.00
0.00 4,562.61

4,562.61

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0018.180000Local1.000000
18.180000 0.00 1.50Base

1.50
0.00
0.00 1,819.50

1,819.50
567908108 Total

5.10 0.000.00 6,382.11400.000 Local

0.00 5.10 0.00 6,382.11Base

CABRERA CAPITAL MARKETS USD/DTC56804T106 MARIN SOFTWARE INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

600.000 0.003.708300Local1.000000
3.708300 0.00 7.20Base

7.20
0.00
0.00 2,232.18

2,232.18

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC571157106 MARLIN BUSINESS SERVICES INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0016.280000Local1.000000
16.280000 0.00 1.50Base

1.50
0.00
0.00 1,629.50

1,629.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0017.090000Local1.000000
17.090000 0.00 1.20Base

1.20
0.00
0.00 1,710.20

1,710.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0016.815000Local1.000000 1.50 0.00 1,683.00
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16.815000 0.00 1.50Base 0.00 1,683.00
571157106 Total

4.20 0.000.00 5,022.70300.000 Local

0.00 4.20 0.00 5,022.70Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC57164Y107 MARRIOTT VACATIONS WORLD 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0063.610000Local1.000000
63.610000 0.00 1.50Base

1.50
0.00
0.00 6,362.50

6,362.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0064.148200Local1.000000
64.148200 0.00 2.40Base

2.40
0.00
0.00 12,832.04

12,832.04

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0059.910000Local1.000000
59.910000 0.00 1.50Base

1.50
0.00
0.00 5,992.50

5,992.50
57164Y107 Total

5.40 0.000.00 25,187.04400.000 Local

0.00 5.40 0.00 25,187.04Base

CABRERA CAPITAL MARKETS USD/DTC573075108 MARTEN TRANSPORT LTD 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0016.407500Local1.000000
16.407500 0.00 4.80Base

4.80
0.00
0.00 6,567.80

6,567.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0016.450000Local1.000000
16.450000 0.00 1.50Base

1.50
0.00
0.00 1,646.50

1,646.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0017.580000Local1.000000
17.580000 0.00 1.50Base

1.50
0.00
0.00 1,759.50

1,759.50
573075108 Total

7.80 0.000.00 9,973.80600.000 Local

0.00 7.80 0.00 9,973.80Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC573083102 MARTHA STEWART LIVING A 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

300.000 0.006.076700Local1.000000
6.076700 0.00 4.50Base

4.50
0.00
0.00 1,827.51

1,827.51

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.006.070000Local1.000000
6.070000 0.00 2.40Base

2.40
0.00
0.00 1,216.40

1,216.40
573083102 Total

6.90 0.000.00 3,043.91500.000 Local

0.00 6.90 0.00 3,043.91Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC576323109 MASTEC INC 15 Oct 2015 0.02COMMON STOCK USD.1 20 Oct 2015

100.000 0.0017.860000Local1.000000
17.860000 0.00 1.50Base

1.50
0.00
0.00 1,787.50

1,787.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,400.000 0.0016.306100Local1.000000
16.306100 0.00 16.80Base

16.80
0.00
0.00 22,845.34

22,845.34

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0017.647500Local1.000000
17.647500 0.00 3.00Base

3.00
0.00
0.00 3,532.50

3,532.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0017.790000Local1.000000
17.790000 0.00 6.00Base

6.00
0.00
0.00 7,122.00

7,122.00
576323109 Total

27.30 0.000.00 35,287.342,100.000 Local

0.00 27.30 0.00 35,287.34Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC576485205 MATADOR RESOURCES CO 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0027.400000Local1.000000
27.400000 0.00 1.50Base

1.50
0.00
0.00 2,741.50

2,741.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0025.796000Local1.000000
25.796000 0.00 6.00Base

6.00
0.00
0.00 12,904.00

12,904.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0021.080000Local1.000000
21.080000 0.00 3.00Base

3.00
0.00
0.00 4,219.00

4,219.00
576485205 Total

10.50 0.000.00 19,864.50800.000 Local

0.00 10.50 0.00 19,864.50Base

CABRERA CAPITAL MARKETS USD/DTC576690101 MATERION CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

400.000 0.0033.084500Local1.000000
33.084500 0.00 4.80Base

4.80
0.00
0.00 13,238.60

13,238.60

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0028.940000Local1.000000
28.940000 0.00 1.50Base

1.50
0.00
0.00 2,895.50

2,895.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0027.660000Local1.000000
27.660000 0.00 1.50Base

1.50
0.00
0.00 2,767.50

2,767.50
576690101 Total

7.80 0.000.00 18,901.60600.000 Local

0.00 7.80 0.00 18,901.60Base

CABRERA CAPITAL MARKETS USD/DTC576853105 MATRIX SERVICE CO 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.0022.940000Local1.000000
22.940000 0.00 7.20Base

7.20
0.00
0.00 13,771.20

13,771.20

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0023.005000Local1.000000
23.005000 0.00 1.50Base

1.50
0.00
0.00 2,302.00

2,302.00
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0021.250000Local1.000000
21.250000 0.00 3.00Base

3.00
0.00
0.00 4,253.00

4,253.00
576853105 Total

11.70 0.000.00 20,326.20900.000 Local

0.00 11.70 0.00 20,326.20Base

CABRERA CAPITAL MARKETS USD/DTC57686G105 MATSON INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

100.000 0.0044.950000Local1.000000
44.950000 0.00 1.20Base

1.20
0.00
0.00 4,496.20

4,496.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC577128101 MATTHEWS INTL CORP CLASS A 15 Oct 2015 0.02COMMON STOCK USD1.0 20 Oct 2015

100.000 0.0054.010000Local1.000000
54.010000 0.00 1.50Base

1.50
0.00
0.00 5,402.50

5,402.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0055.355900Local1.000000
55.355900 0.00 7.20Base

7.20
0.00
0.00 33,220.74

33,220.74

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0055.877300Local1.000000
55.877300 0.00 1.50Base

1.50
0.00
0.00 5,589.23

5,589.23

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0055.125000Local1.000000
55.125000 0.00 3.00Base

3.00
0.00
0.00 11,028.00

11,028.00
577128101 Total

13.20 0.000.00 55,240.471,000.000 Local

0.00 13.20 0.00 55,240.47Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC580037109 MCDERMOTT INTL INC 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

400.000 0.005.395000Local1.000000
5.395000 0.00 6.00Base

6.00
0.00
0.00 2,164.00

2,164.00
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

4,800.000 0.005.411400Local1.000000
5.411400 0.00 57.60Base

57.60
0.00
0.00 26,032.32

26,032.32

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

800.000 0.005.865000Local1.000000
5.865000 0.00 12.00Base

12.00
0.00
0.00 4,704.00

4,704.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,300.000 0.003.492500Local1.000000
3.492500 0.00 19.50Base

19.50
0.00
0.00 4,559.75

4,559.75
580037109 Total

95.10 0.000.00 37,460.077,300.000 Local

0.00 95.10 0.00 37,460.07Base

CABRERA CAPITAL MARKETS USD/DTC580589109 MCGRATH RENTCORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

500.000 0.0027.598000Local1.000000
27.598000 0.00 6.00Base

6.00
0.00
0.00 13,805.00

13,805.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0028.250000Local1.000000
28.250000 0.00 1.50Base

1.50
0.00
0.00 2,826.50

2,826.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0026.030000Local1.000000
26.030000 0.00 3.00Base

3.00
0.00
0.00 5,209.00

5,209.00
580589109 Total

10.50 0.000.00 21,840.50800.000 Local

0.00 10.50 0.00 21,840.50Base

CABRERA CAPITAL MARKETS USD/DTC584045108 MEDASSETS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0023.050000Local1.000000
23.050000 0.00 1.20Base

1.20
0.00
0.00 2,306.20

2,306.20
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC58441K100 MEDIA GENERAL INC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

200.000 0.0014.735000Local1.000000
14.735000 0.00 3.00Base

3.00
0.00
0.00 2,950.00

2,950.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,900.000 0.0014.799500Local1.000000
14.799500 0.00 22.80Base

22.80
0.00
0.00 28,141.85

28,141.85

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0015.403300Local1.000000
15.403300 0.00 4.50Base

4.50
0.00
0.00 4,625.49

4,625.49

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0015.426000Local1.000000
15.426000 0.00 7.50Base

7.50
0.00
0.00 7,720.50

7,720.50
58441K100 Total

37.80 0.000.00 43,437.842,900.000 Local

0.00 37.80 0.00 43,437.84Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC58463J304 MEDICAL PROPERTIES TRUST INC 15 Oct 2015 0.02REIT USD.001 20 Oct 2015

300.000 0.0011.425000Local1.000000
11.425000 0.00 4.50Base

4.50
0.00
0.00 3,432.00

3,432.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

4,700.000 0.0011.913100Local1.000000
11.913100 0.00 56.40Base

56.40
0.00
0.00 56,047.97

56,047.97

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

700.000 0.0010.815700Local1.000000
10.815700 0.00 10.50Base

10.50
0.00
0.00 7,581.49

7,581.49

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,300.000 0.0011.497300Local1.000000
11.497300 0.00 19.50Base

19.50
0.00
0.00 14,965.99

14,965.99
58463J304 Total
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90.90 0.000.00 82,027.457,000.000 Local

0.00 90.90 0.00 82,027.45Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC584688105 MEDICINES COMPANY 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0035.200000Local1.000000
35.200000 0.00 1.50Base

1.50
0.00
0.00 3,521.50

3,521.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0034.080500Local1.000000
34.080500 0.00 14.40Base

14.40
0.00
0.00 40,911.00

40,911.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0041.490000Local1.000000
41.490000 0.00 3.00Base

3.00
0.00
0.00 8,301.00

8,301.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0039.760000Local1.000000
39.760000 0.00 4.50Base

4.50
0.00
0.00 11,932.50

11,932.50
584688105 Total

23.40 0.000.00 64,666.001,800.000 Local

0.00 23.40 0.00 64,666.00Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC587200106 MENTOR GRAPHICS CORP 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

200.000 0.0025.740000Local1.000000
25.740000 0.00 3.00Base

3.00
0.00
0.00 5,151.00

5,151.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,000.000 0.0026.328400Local1.000000
26.328400 0.00 24.00Base

24.00
0.00
0.00 52,680.80

52,680.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0027.126700Local1.000000
27.126700 0.00 4.50Base

4.50
0.00
0.00 8,142.51

8,142.51

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0017.907000Local1.000000 7.50 0.00 8,961.00
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17.907000 0.00 7.50Base 0.00 8,961.00
587200106 Total

39.00 0.000.00 74,935.313,000.000 Local

0.00 39.00 0.00 74,935.31Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC587376104 MERCANTILE BANK CORP 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0020.870000Local1.000000
20.870000 0.00 1.50Base

1.50
0.00
0.00 2,088.50

2,088.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

300.000 0.0021.115000Local1.000000
21.115000 0.00 3.60Base

3.60
0.00
0.00 6,338.10

6,338.10

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0024.240000Local1.000000
24.240000 0.00 1.50Base

1.50
0.00
0.00 2,425.50

2,425.50
587376104 Total

6.60 0.000.00 10,852.10500.000 Local

0.00 6.60 0.00 10,852.10Base

CABRERA CAPITAL MARKETS USD/DTC588448100 MERCHANTS BANCSHARES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0029.870000Local1.000000
29.870000 0.00 1.20Base

1.20
0.00
0.00 2,988.20

2,988.20

CABRERA CAPITAL MARKETS USD/DTC589378108 MERCURY SYSTEMS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

700.000 0.0016.604800Local1.000000
16.604800 0.00 8.40Base

8.40
0.00
0.00 11,631.76

11,631.76

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.480000Local1.000000
18.480000 0.00 1.50Base

1.50
0.00
0.00 1,849.50

1,849.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0019.000000Local1.000000
19.000000 0.00 3.00Base

3.00
0.00
0.00 3,803.00

3,803.00
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October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

589378108 Total

12.90 0.000.00 17,284.261,000.000 Local

0.00 12.90 0.00 17,284.26Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC589433101 MEREDITH CORP 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0044.120000Local1.000000
44.120000 0.00 1.50Base

1.50
0.00
0.00 4,413.50

4,413.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

800.000 0.0045.296200Local1.000000
45.296200 0.00 9.60Base

9.60
0.00
0.00 36,246.56

36,246.56

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0045.520000Local1.000000
45.520000 0.00 1.50Base

1.50
0.00
0.00 4,553.50

4,553.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0042.605000Local1.000000
42.605000 0.00 3.00Base

3.00
0.00
0.00 8,524.00

8,524.00
589433101 Total

15.60 0.000.00 53,737.561,200.000 Local

0.00 15.60 0.00 53,737.56Base

CABRERA CAPITAL MARKETS USD/DTC589584101 MERIDIAN BIOSCIENCE INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

100.000 0.0018.140000Local1.000000
18.140000 0.00 1.20Base

1.20
0.00
0.00 1,815.20

1,815.20

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0019.125000Local1.000000
19.125000 0.00 1.50Base

1.50
0.00
0.00 1,914.00

1,914.00
589584101 Total

2.70 0.000.00 3,729.20200.000 Local

0.00 2.70 0.00 3,729.20Base
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Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC58958U103 MERIDIAN BANCORP INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

1,100.000 0.0013.805900Local1.000000
13.805900 0.00 13.20Base

13.20
0.00
0.00 15,199.69

15,199.69

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0014.440000Local1.000000
14.440000 0.00 3.00Base

3.00
0.00
0.00 2,891.00

2,891.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0014.580000Local1.000000
14.580000 0.00 3.00Base

3.00
0.00
0.00 2,919.00

2,919.00
58958U103 Total

19.20 0.000.00 21,009.691,500.000 Local

0.00 19.20 0.00 21,009.69Base

CABRERA CAPITAL MARKETS USD/DTC589889104 MERIT MEDICAL SYSTEMS INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

900.000 0.0024.762400Local1.000000
24.762400 0.00 10.80Base

10.80
0.00
0.00 22,296.96

22,296.96

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0017.820000Local1.000000
17.820000 0.00 3.00Base

3.00
0.00
0.00 3,567.00

3,567.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0018.755000Local1.000000
18.755000 0.00 3.00Base

3.00
0.00
0.00 3,754.00

3,754.00
589889104 Total

16.80 0.000.00 29,617.961,300.000 Local

0.00 16.80 0.00 29,617.96Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC59001A102 MERITAGE HOMES CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0039.310000Local1.000000
39.310000 0.00 1.50Base

1.50
0.00
0.00 3,932.50

3,932.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

800.000 0.0040.899900Local1.000000
40.899900 0.00 9.60Base

9.60
0.00
0.00 32,729.52

32,729.52

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0034.715000Local1.000000
34.715000 0.00 1.50Base

1.50
0.00
0.00 3,473.00

3,473.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0035.598800Local1.000000
35.598800 0.00 3.00Base

3.00
0.00
0.00 7,122.76

7,122.76
59001A102 Total

15.60 0.000.00 47,257.781,200.000 Local

0.00 15.60 0.00 47,257.78Base

CABRERA CAPITAL MARKETS USD/DTC59001K100 MERITOR INC 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

1,000.000 0.0010.880100Local1.000000
10.880100 0.00 12.00Base

12.00
0.00
0.00 10,892.10

10,892.10

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.009.800000Local1.000000
9.800000 0.00 3.00Base

3.00
0.00
0.00 1,963.00

1,963.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.007.710000Local1.000000
7.710000 0.00 3.00Base

3.00
0.00
0.00 1,545.00

1,545.00
59001K100 Total

18.00 0.000.00 14,400.101,400.000 Local

0.00 18.00 0.00 14,400.10Base

CABRERA CAPITAL MARKETS USD/DTC590328100 MERRIMACK PHARMACEUTICALS IN 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.009.830000Local1.000000
9.830000 0.00 1.20Base

1.20
0.00
0.00 984.20

984.20

Books Closed Prepared by State StreetPage 1274



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC59100U108 META FINANCIAL GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0041.516000Local1.000000
41.516000 0.00 2.40Base

2.40
0.00
0.00 8,305.60

8,305.60

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0045.210000Local1.000000
45.210000 0.00 1.50Base

1.50
0.00
0.00 4,522.50

4,522.50
59100U108 Total

3.90 0.000.00 12,828.10300.000 Local

0.00 3.90 0.00 12,828.10Base

CABRERA CAPITAL MARKETS USD/DTC59116R107 METALDYNE PERFORMANCE GROUP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.0020.350000Local1.000000
20.350000 0.00 1.20Base

1.20
0.00
0.00 2,036.20

2,036.20

CABRERA CAPITAL MARKETS USD/DTC59161R101 METRO BANCORP INC 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

200.000 0.0030.050000Local1.000000
30.050000 0.00 2.40Base

2.40
0.00
0.00 6,012.40

6,012.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0031.760000Local1.000000
31.760000 0.00 1.50Base

1.50
0.00
0.00 3,177.50

3,177.50
59161R101 Total

3.90 0.000.00 9,189.90300.000 Local

0.00 3.90 0.00 9,189.90Base

CABRERA CAPITAL MARKETS USD/DTC596680108 MIDDLESEX WATER CO 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

400.000 0.0026.400400Local1.000000
26.400400 0.00 4.80Base

4.80
0.00
0.00 10,564.96

10,564.96

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0025.600000Local1.000000
25.600000 0.00 1.50Base

1.50
0.00
0.00 2,561.50

2,561.50
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596680108 Total

6.30 0.000.00 13,126.46500.000 Local

0.00 6.30 0.00 13,126.46Base

CABRERA CAPITAL MARKETS USD/DTC598511103 MIDWESTONE FINANCIAL GROUP I 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0031.592600Local1.000000
31.592600 0.00 2.40Base

2.40
0.00
0.00 6,320.92

6,320.92

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0030.690000Local1.000000
30.690000 0.00 1.50Base

1.50
0.00
0.00 3,070.50

3,070.50
598511103 Total

3.90 0.000.00 9,391.42300.000 Local

0.00 3.90 0.00 9,391.42Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC59870L106 MILACRON HOLDINGS CORP 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

5,300.000 0.0017.599600Local1.000000
17.599600 0.00 79.50Base

79.50
0.00
0.00 93,357.38

93,357.38

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0016.712500Local1.000000
16.712500 0.00 2.40Base

2.40
0.00
0.00 3,344.90

3,344.90

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0014.568900Local1.000000
14.568900 0.00 1.50Base

1.50
0.00
0.00 1,458.39

1,458.39
59870L106 Total

83.40 0.000.00 98,160.675,600.000 Local

0.00 83.40 0.00 98,160.67Base

CABRERA CAPITAL MARKETS USD/DTC60040N105 MILLENNIAL MEDIA INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

2,600.000 0.001.749800Local1.000000
1.749800 0.00 31.20Base

31.20
0.00
0.00 4,580.68

4,580.68
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CABRERA CAPITAL MARKETS USD/DTC600551204 MILLER INDUSTRIES INC/TENN 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0022.110000Local1.000000
22.110000 0.00 2.40Base

2.40
0.00
0.00 4,424.40

4,424.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0020.340000Local1.000000
20.340000 0.00 1.50Base

1.50
0.00
0.00 2,035.50

2,035.50
600551204 Total

3.90 0.000.00 6,459.90300.000 Local

0.00 3.90 0.00 6,459.90Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC60255W105 MINDBODY INC   CLASS A 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

1,000.000 0.0016.998000Local1.000000
16.998000 0.00 15.00Base

15.00
0.00
0.00 17,013.00

17,013.00

CABRERA CAPITAL MARKETS USD/DTC603158106 MINERALS TECHNOLOGIES INC 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

100.000 0.0059.290000Local1.000000
59.290000 0.00 1.20Base

1.20
0.00
0.00 5,930.20

5,930.20

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0059.930000Local1.000000
59.930000 0.00 1.50Base

1.50
0.00
0.00 5,994.50

5,994.50
603158106 Total

2.70 0.000.00 11,924.70200.000 Local

0.00 2.70 0.00 11,924.70Base

CABRERA CAPITAL MARKETS USD/DTC60649T107 MISTRAS GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0019.050000Local1.000000
19.050000 0.00 1.20Base

1.20
0.00
0.00 1,906.20

1,906.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0018.500000Local1.000000
18.500000 0.00 1.50Base

1.50
0.00
0.00 1,851.50

1,851.50
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60649T107 Total

2.70 0.000.00 3,757.70200.000 Local

0.00 2.70 0.00 3,757.70Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC60740F105 MOBILE MINI INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0034.460000Local1.000000
34.460000 0.00 1.50Base

1.50
0.00
0.00 3,447.50

3,447.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

800.000 0.0034.978900Local1.000000
34.978900 0.00 9.60Base

9.60
0.00
0.00 27,992.72

27,992.72

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0034.370000Local1.000000
34.370000 0.00 1.50Base

1.50
0.00
0.00 3,438.50

3,438.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0033.160000Local1.000000
33.160000 0.00 3.00Base

3.00
0.00
0.00 6,635.00

6,635.00
60740F105 Total

15.60 0.000.00 41,513.721,200.000 Local

0.00 15.60 0.00 41,513.72Base

CABRERA CAPITAL MARKETS USD/DTC607828100 MODINE MANUFACTURING CO 20 Oct 2015 0.01COMMON STOCK USD.625 23 Oct 2015

1,100.000 0.008.258600Local1.000000
8.258600 0.00 13.20Base

13.20
0.00
0.00 9,097.66

9,097.66

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.009.068800Local1.000000
9.068800 0.00 6.00Base

6.00
0.00
0.00 3,633.52

3,633.52
607828100 Total

19.20 0.000.00 12,731.181,500.000 Local

0.00 19.20 0.00 12,731.18Base
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CABRERA CAPITAL MARKETS USD/DTC60786L206 MODUSLINK GLOBAL SOLUTIONS I 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

900.000 0.003.041100Local1.000000
3.041100 0.00 10.80Base

10.80
0.00
0.00 2,747.79

2,747.79

CABRERA CAPITAL MARKETS USD/DTC609027107 MONARCH CASINO + RESORT INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0017.747000Local1.000000
17.747000 0.00 2.40Base

2.40
0.00
0.00 3,551.80

3,551.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0022.140000Local1.000000
22.140000 0.00 1.50Base

1.50
0.00
0.00 2,215.50

2,215.50
609027107 Total

3.90 0.000.00 5,767.30300.000 Local

0.00 3.90 0.00 5,767.30Base

CABRERA CAPITAL MARKETS USD/DTC60935Y208 MONEYGRAM INTERNATIONAL INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

700.000 0.009.447100Local1.000000
9.447100 0.00 8.40Base

8.40
0.00
0.00 6,621.37

6,621.37

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.007.836700Local1.000000
7.836700 0.00 4.50Base

4.50
0.00
0.00 2,355.51

2,355.51
60935Y208 Total

12.90 0.000.00 8,976.881,000.000 Local

0.00 12.90 0.00 8,976.88Base

CABRERA CAPITAL MARKETS USD/DTC609720107 MONMOUTH REAL ESTATE INV COR 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

1,300.000 0.0010.503100Local1.000000
10.503100 0.00 15.60Base

15.60
0.00
0.00 13,669.63

13,669.63

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.009.827500Local1.000000
9.827500 0.00 3.00Base

3.00
0.00
0.00 1,968.50

1,968.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0010.600000Local1.000000
10.600000 0.00 4.50Base

4.50
0.00
0.00 3,184.50

3,184.50
609720107 Total

23.10 0.000.00 18,822.631,800.000 Local

0.00 23.10 0.00 18,822.63Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC60979P105 MONOGRAM RESIDENTIAL TRUST I 15 Oct 2015 0.02REIT 20 Oct 2015

300.000 0.009.765000Local1.000000
9.765000 0.00 4.50Base

4.50
0.00
0.00 2,934.00

2,934.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

3,300.000 0.009.916700Local1.000000
9.916700 0.00 39.60Base

39.60
0.00
0.00 32,764.71

32,764.71

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

500.000 0.009.965400Local1.000000
9.965400 0.00 7.50Base

7.50
0.00
0.00 4,990.20

4,990.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

900.000 0.0010.076100Local1.000000
10.076100 0.00 13.50Base

13.50
0.00
0.00 9,081.99

9,081.99
60979P105 Total

65.10 0.000.00 49,770.905,000.000 Local

0.00 65.10 0.00 49,770.90Base

CABRERA CAPITAL MARKETS USD/DTC611742107 MONSTER WORLDWIDE INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

2,000.000 0.007.437700Local1.000000
7.437700 0.00 24.00Base

24.00
0.00
0.00 14,899.40

14,899.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.006.158300Local1.000000
6.158300 0.00 4.50Base

4.50
0.00
0.00 1,851.99

1,851.99
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October 1, 2015
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.005.920000Local1.000000
5.920000 0.00 7.50Base

7.50
0.00
0.00 2,967.50

2,967.50
611742107 Total

36.00 0.000.00 19,718.892,800.000 Local

0.00 36.00 0.00 19,718.89Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC615394202 MOOG INC CLASS A 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0058.660000Local1.000000
58.660000 0.00 1.50Base

1.50
0.00
0.00 5,867.50

5,867.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0059.189800Local1.000000
59.189800 0.00 8.40Base

8.40
0.00
0.00 41,441.26

41,441.26
615394202 Total

9.90 0.000.00 47,308.76800.000 Local

0.00 9.90 0.00 47,308.76Base

CABRERA CAPITAL MARKETS USD/DTC61748W108 MORGANS HOTEL GROUP CO 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.003.706600Local1.000000
3.706600 0.00 4.80Base

4.80
0.00
0.00 1,487.44

1,487.44

CABRERA CAPITAL MARKETS USD/DTC620071100 MOTORCAR PARTS OF AMERICA IN 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0034.540000Local1.000000
34.540000 0.00 1.20Base

1.20
0.00
0.00 3,455.20

3,455.20

CABRERA CAPITAL MARKETS USD/DTC624580106 MOVADO GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0026.886700Local1.000000
26.886700 0.00 3.60Base

3.60
0.00
0.00 8,069.61

8,069.61

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0022.820000Local1.000000
22.820000 0.00 1.50Base

1.50
0.00
0.00 2,283.50

2,283.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0027.130000Local1.000000
27.130000 0.00 1.50Base

1.50
0.00
0.00 2,714.50

2,714.50
624580106 Total

6.60 0.000.00 13,067.61500.000 Local

0.00 6.60 0.00 13,067.61Base

CABRERA CAPITAL MARKETS USD/DTC624756102 MUELLER INDUSTRIES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0030.942500Local1.000000
30.942500 0.00 4.80Base

4.80
0.00
0.00 12,381.80

12,381.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0030.380000Local1.000000
30.380000 0.00 1.50Base

1.50
0.00
0.00 3,039.50

3,039.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0028.400000Local1.000000
28.400000 0.00 1.50Base

1.50
0.00
0.00 2,841.50

2,841.50
624756102 Total

7.80 0.000.00 18,262.80600.000 Local

0.00 7.80 0.00 18,262.80Base

CABRERA CAPITAL MARKETS USD/DTC62541B101 MULTI FINELINE ELECTRONIX IN 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

200.000 0.0019.150000Local1.000000
19.150000 0.00 2.40Base

2.40
0.00
0.00 3,832.40

3,832.40

CABRERA CAPITAL MARKETS USD/DTC628778102 N B T BANCORP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

900.000 0.0027.382200Local1.000000
27.382200 0.00 10.80Base

10.80
0.00
0.00 24,654.78

24,654.78

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0028.940000Local1.000000
28.940000 0.00 1.50Base

1.50
0.00
0.00 2,895.50

2,895.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0028.630000Local1.000000
28.630000 0.00 3.00Base

3.00
0.00
0.00 5,729.00

5,729.00
628778102 Total

15.30 0.000.00 33,279.281,200.000 Local

0.00 15.30 0.00 33,279.28Base

CABRERA CAPITAL MARKETS USD/DTC629156407 NL INDUSTRIES 20 Oct 2015 0.01COMMON STOCK USD.125 23 Oct 2015

400.000 0.003.630000Local1.000000
3.630000 0.00 4.80Base

4.80
0.00
0.00 1,456.80

1,456.80

CABRERA CAPITAL MARKETS USD/DTC629209305 NMI HOLDINGS INC CLASS A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,100.000 0.007.821900Local1.000000
7.821900 0.00 13.20Base

13.20
0.00
0.00 8,617.29

8,617.29

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.006.920000Local1.000000
6.920000 0.00 6.00Base

6.00
0.00
0.00 2,774.00

2,774.00
629209305 Total

19.20 0.000.00 11,391.291,500.000 Local

0.00 19.20 0.00 11,391.29Base

CABRERA CAPITAL MARKETS USD/DTC62942X306 NRG YIELD INC CLASS A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

800.000 0.0013.937300Local1.000000
13.937300 0.00 9.60Base

9.60
0.00
0.00 11,159.44

11,159.44

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0014.659200Local1.000000
14.659200 0.00 1.50Base

1.50
0.00
0.00 1,467.42

1,467.42

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0012.937500Local1.000000
12.937500 0.00 3.00Base

3.00
0.00
0.00 2,590.50

2,590.50
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62942X306 Total

14.10 0.000.00 15,217.361,100.000 Local

0.00 14.10 0.00 15,217.36Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC62942X405 NRG YIELD INC CLASS C 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0014.910000Local1.000000
14.910000 0.00 1.50Base

1.50
0.00
0.00 1,492.50

1,492.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0014.736900Local1.000000
14.736900 0.00 14.40Base

14.40
0.00
0.00 17,698.68

17,698.68

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0015.285000Local1.000000
15.285000 0.00 3.00Base

3.00
0.00
0.00 3,060.00

3,060.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0013.815000Local1.000000
13.815000 0.00 6.00Base

6.00
0.00
0.00 5,532.00

5,532.00
62942X405 Total

24.90 0.000.00 27,783.181,900.000 Local

0.00 24.90 0.00 27,783.18Base

CABRERA CAPITAL MARKETS USD/DTC629579103 NACCO INDUSTRIES CL A 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

100.000 0.0049.090000Local1.000000
49.090000 0.00 1.20Base

1.20
0.00
0.00 4,910.20

4,910.20

CABRERA CAPITAL MARKETS USD/DTC630077105 NANOMETRICS INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

500.000 0.0012.664000Local1.000000
12.664000 0.00 6.00Base

6.00
0.00
0.00 6,338.00

6,338.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0014.620000Local1.000000
14.620000 0.00 1.50Base

1.50
0.00
0.00 1,463.50

1,463.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0015.740000Local1.000000
15.740000 0.00 1.50Base

1.50
0.00
0.00 1,575.50

1,575.50
630077105 Total

9.00 0.000.00 9,377.00700.000 Local

0.00 9.00 0.00 9,377.00Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC63016Q102 NANTKWEST INC 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

400.000 0.0012.355000Local1.000000
12.355000 0.00 6.00Base

6.00
0.00
0.00 4,948.00

4,948.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0015.640000Local1.000000
15.640000 0.00 1.50Base

1.50
0.00
0.00 1,565.50

1,565.50
63016Q102 Total

7.50 0.000.00 6,513.50500.000 Local

0.00 7.50 0.00 6,513.50Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC632307104 NATERA INC 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

600.000 0.009.209200Local1.000000
9.209200 0.00 9.00Base

9.00
0.00
0.00 5,534.52

5,534.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC633707104 NATIONAL BANK HOLD CL A 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0020.710000Local1.000000
20.710000 0.00 1.50Base

1.50
0.00
0.00 2,072.50

2,072.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0021.192700Local1.000000
21.192700 0.00 8.40Base

8.40
0.00
0.00 14,843.29

14,843.29

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0022.160000Local1.000000
22.160000 0.00 1.50Base

1.50
0.00
0.00 2,217.50

2,217.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0020.870000Local1.000000
20.870000 0.00 1.50Base

1.50
0.00
0.00 2,088.50

2,088.50
633707104 Total

12.90 0.000.00 21,221.791,000.000 Local

0.00 12.90 0.00 21,221.79Base

CABRERA CAPITAL MARKETS USD/DTC634865109 NATIONAL BANKSHARES INC/VA 20 Oct 2015 0.01COMMON STOCK USD1.25 23 Oct 2015

100.000 0.0034.476000Local1.000000
34.476000 0.00 1.20Base

1.20
0.00
0.00 3,448.80

3,448.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0036.270000Local1.000000
36.270000 0.00 1.50Base

1.50
0.00
0.00 3,628.50

3,628.50
634865109 Total

2.70 0.000.00 7,077.30200.000 Local

0.00 2.70 0.00 7,077.30Base

CABRERA CAPITAL MARKETS USD/DTC635309107 NATIONAL CINEMEDIA INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,000.000 0.0013.955800Local1.000000
13.955800 0.00 12.00Base

12.00
0.00
0.00 13,967.80

13,967.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0015.055000Local1.000000
15.055000 0.00 3.00Base

3.00
0.00
0.00 3,014.00

3,014.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0015.710000Local1.000000
15.710000 0.00 3.00Base

3.00
0.00
0.00 3,145.00

3,145.00
635309107 Total

18.00 0.000.00 20,126.801,400.000 Local

0.00 18.00 0.00 20,126.80Base
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CABRERA CAPITAL MARKETS USD/DTC63546L102 NATIONAL COMMERCE CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

100.000 0.0022.980000Local1.000000
22.980000 0.00 1.20Base

1.20
0.00
0.00 2,299.20

2,299.20

CABRERA CAPITAL MARKETS USD/DTC635906100 NATIONAL HEALTHCARE CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0064.712400Local1.000000
64.712400 0.00 2.40Base

2.40
0.00
0.00 12,944.88

12,944.88

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC636220303 NATIONAL GENERAL HLDGS 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0019.530000Local1.000000
19.530000 0.00 1.50Base

1.50
0.00
0.00 1,954.50

1,954.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0020.291300Local1.000000
20.291300 0.00 8.40Base

8.40
0.00
0.00 14,212.31

14,212.31

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0020.990000Local1.000000
20.990000 0.00 1.50Base

1.50
0.00
0.00 2,100.50

2,100.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0021.830000Local1.000000
21.830000 0.00 3.00Base

3.00
0.00
0.00 4,369.00

4,369.00
636220303 Total

14.40 0.000.00 22,636.311,100.000 Local

0.00 14.40 0.00 22,636.31Base

CABRERA CAPITAL MARKETS USD/DTC63633D104 NATL HEALTH INVESTORS INC 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

500.000 0.0061.366000Local1.000000
61.366000 0.00 6.00Base

6.00
0.00
0.00 30,689.00

30,689.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0055.835000Local1.000000
55.835000 0.00 1.50Base

1.50
0.00
0.00 5,585.00

5,585.00

Books Closed Prepared by State StreetPage 1287



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0061.440000Local1.000000
61.440000 0.00 1.50Base

1.50
0.00
0.00 6,145.50

6,145.50
63633D104 Total

9.00 0.000.00 42,419.50700.000 Local

0.00 9.00 0.00 42,419.50Base

CABRERA CAPITAL MARKETS USD/DTC63654U100 NATIONAL INTERSTATE CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0027.345000Local1.000000
27.345000 0.00 1.20Base

1.20
0.00
0.00 2,735.70

2,735.70

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0026.810000Local1.000000
26.810000 0.00 1.50Base

1.50
0.00
0.00 2,682.50

2,682.50
63654U100 Total

2.70 0.000.00 5,418.20200.000 Local

0.00 2.70 0.00 5,418.20Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC637138108 NATL PENN BCSHS INC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

200.000 0.0012.110000Local1.000000
12.110000 0.00 3.00Base

3.00
0.00
0.00 2,425.00

2,425.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,800.000 0.0012.037300Local1.000000
12.037300 0.00 33.60Base

33.60
0.00
0.00 33,738.04

33,738.04

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

500.000 0.0012.245000Local1.000000
12.245000 0.00 7.50Base

7.50
0.00
0.00 6,130.00

6,130.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

700.000 0.0012.355000Local1.000000
12.355000 0.00 10.50Base

10.50
0.00
0.00 8,659.00

8,659.00
637138108 Total
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54.60 0.000.00 50,952.044,200.000 Local

0.00 54.60 0.00 50,952.04Base

CABRERA CAPITAL MARKETS USD/DTC637215104 NATIONAL PRESTO INDS INC 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

100.000 0.0090.512000Local1.000000
90.512000 0.00 1.20Base

1.20
0.00
0.00 9,052.40

9,052.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0082.680000Local1.000000
82.680000 0.00 1.50Base

1.50
0.00
0.00 8,269.50

8,269.50
637215104 Total

2.70 0.000.00 17,321.90200.000 Local

0.00 2.70 0.00 17,321.90Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC637870106 NATIONAL STORAGE AFFILIATES 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0015.040000Local1.000000
15.040000 0.00 1.50Base

1.50
0.00
0.00 1,505.50

1,505.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0016.640000Local1.000000
16.640000 0.00 1.50Base

1.50
0.00
0.00 1,665.50

1,665.50
637870106 Total

3.00 0.000.00 3,171.00200.000 Local

0.00 3.00 0.00 3,171.00Base

MERGER NON CASH USD/DTC638517102 NATIONAL WESTERN LIFE GROU A 02 Oct 2015COMMON STOCK USD.01 02 Oct 2015

1,368.000 0.00174.464985Local1.000000
174.464985 0.00 0.00Base

0.00
0.00
0.00 238,668.10

238,668.10

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

48.000 0.00262.000000Local1.000000
262.000000 0.00 0.58Base

0.58
0.00
0.00 12,576.58

12,576.58

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0119 Nov 2015
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7.000 0.00262.890000Local1.000000
262.890000 0.00 0.10Base

0.10
0.00
0.00 1,840.33

1,840.33

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

12.000 0.00258.660000Local1.000000
258.660000 0.00 0.18Base

0.18
0.00
0.00 3,104.10

3,104.10
638517102 Total

0.86 0.000.00 256,189.111,435.000 Local

0.00 0.86 0.00 256,189.11Base

CABRERA CAPITAL MARKETS USD/DTC63861C109 NATIONSTAR MORTGAGE HOLDINGS 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

800.000 0.0014.161200Local1.000000
14.161200 0.00 9.60Base

9.60
0.00
0.00 11,338.56

11,338.56

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0011.857500Local1.000000
11.857500 0.00 6.00Base

6.00
0.00
0.00 4,749.00

4,749.00
63861C109 Total

15.60 0.000.00 16,087.561,200.000 Local

0.00 15.60 0.00 16,087.56Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC63886Q109 NATURAL GAS SERVICES GROUP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0020.550000Local1.000000
20.550000 0.00 1.50Base

1.50
0.00
0.00 2,056.50

2,056.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0021.680000Local1.000000
21.680000 0.00 2.40Base

2.40
0.00
0.00 4,338.40

4,338.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0022.420000Local1.000000
22.420000 0.00 1.50Base

1.50
0.00
0.00 2,243.50

2,243.50
63886Q109 Total

5.40 0.000.00 8,638.40400.000 Local
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0.00 5.40 0.00 8,638.40Base

CABRERA CAPITAL MARKETS USD/DTC638904102 NAVIGATORS GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

200.000 0.0084.955000Local1.000000
84.955000 0.00 2.40Base

2.40
0.00
0.00 16,993.40

16,993.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0086.560000Local1.000000
86.560000 0.00 1.50Base

1.50
0.00
0.00 8,657.50

8,657.50
638904102 Total

3.90 0.000.00 25,650.90300.000 Local

0.00 3.90 0.00 25,650.90Base

CABRERA CAPITAL MARKETS USD/DTC639027101 NATURES SUNSHINE PRODS INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0011.997400Local1.000000
11.997400 0.00 2.40Base

2.40
0.00
0.00 2,401.88

2,401.88

CABRERA CAPITAL MARKETS USD/DTC63934E108 NAVISTAR INTERNATIONAL CORP 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

1,000.000 0.0013.157000Local1.000000
13.157000 0.00 12.00Base

12.00
0.00
0.00 13,169.00

13,169.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0012.415000Local1.000000
12.415000 0.00 3.00Base

3.00
0.00
0.00 2,486.00

2,486.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.008.150000Local1.000000
8.150000 0.00 3.00Base

3.00
0.00
0.00 1,633.00

1,633.00
63934E108 Total

18.00 0.000.00 17,288.001,400.000 Local

0.00 18.00 0.00 17,288.00Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC63935N107 NAVIGANT CONSULTING INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0017.440000Local1.000000 1.50 0.00 1,745.50
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17.440000 0.00 1.50Base 0.00 1,745.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0017.503300Local1.000000
17.503300 0.00 10.80Base

10.80
0.00
0.00 15,763.77

15,763.77

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0016.879000Local1.000000
16.879000 0.00 3.00Base

3.00
0.00
0.00 3,378.80

3,378.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0016.730000Local1.000000
16.730000 0.00 3.00Base

3.00
0.00
0.00 3,349.00

3,349.00
63935N107 Total

18.30 0.000.00 24,237.071,400.000 Local

0.00 18.30 0.00 24,237.07Base

CABRERA CAPITAL MARKETS USD/DTC63937X103 NAVIDEA BIOPHARMACEUTICALS I 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

600.000 0.001.970800Local1.000000
1.970800 0.00 7.20Base

7.20
0.00
0.00 1,189.68

1,189.68

CABRERA CAPITAL MARKETS USD/DTC640079109 NEENAH PAPER INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0063.433500Local1.000000
63.433500 0.00 2.40Base

2.40
0.00
0.00 12,689.10

12,689.10

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0063.830000Local1.000000
63.830000 0.00 1.50Base

1.50
0.00
0.00 6,384.50

6,384.50
640079109 Total

3.90 0.000.00 19,073.60300.000 Local

0.00 3.90 0.00 19,073.60Base

CABRERA CAPITAL MARKETS USD/DTC640094207 NEFF CORP CLASS A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.005.869800Local1.000000
5.869800 0.00 4.80Base

4.80
0.00
0.00 2,352.72

2,352.72
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CABRERA CAPITAL MARKETS USD/DTC64031N108 NELNET INC CL A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0035.579200Local1.000000
35.579200 0.00 6.00Base

6.00
0.00
0.00 17,795.60

17,795.60

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0031.850000Local1.000000
31.850000 0.00 1.50Base

1.50
0.00
0.00 3,186.50

3,186.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0032.690000Local1.000000
32.690000 0.00 1.50Base

1.50
0.00
0.00 3,270.50

3,270.50
64031N108 Total

9.00 0.000.00 24,252.60700.000 Local

0.00 9.00 0.00 24,252.60Base

CABRERA CAPITAL MARKETS USD/DTC64051T100 NEOPHOTONICS CORP 20 Oct 2015 0.01COMMON STOCK USD.002 23 Oct 2015

600.000 0.007.400000Local1.000000
7.400000 0.00 7.20Base

7.20
0.00
0.00 4,447.20

4,447.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.009.750000Local1.000000
9.750000 0.00 3.00Base

3.00
0.00
0.00 1,953.00

1,953.00
64051T100 Total

10.20 0.000.00 6,400.20800.000 Local

0.00 10.20 0.00 6,400.20Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC64052L106 NEOS THERAPEUTICS INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

300.000 0.0019.136700Local1.000000
19.136700 0.00 4.50Base

4.50
0.00
0.00 5,745.51

5,745.51

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC64111Q104 NETGEAR INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0032.530000Local1.000000
32.530000 0.00 1.50Base

1.50
0.00
0.00 3,254.50

3,254.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0032.439700Local1.000000
32.439700 0.00 7.20Base

7.20
0.00
0.00 19,471.02

19,471.02

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0043.015000Local1.000000
43.015000 0.00 1.50Base

1.50
0.00
0.00 4,303.00

4,303.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0044.247000Local1.000000
44.247000 0.00 1.50Base

1.50
0.00
0.00 4,426.20

4,426.20
64111Q104 Total

11.70 0.000.00 31,454.72900.000 Local

0.00 11.70 0.00 31,454.72Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC64115T104 NETSCOUT SYSTEMS INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0038.750000Local1.000000
38.750000 0.00 1.50Base

1.50
0.00
0.00 3,876.50

3,876.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0037.986500Local1.000000
37.986500 0.00 10.80Base

10.80
0.00
0.00 34,198.65

34,198.65

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0033.060000Local1.000000
33.060000 0.00 1.50Base

1.50
0.00
0.00 3,307.50

3,307.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0030.470000Local1.000000
30.470000 0.00 4.50Base

4.50
0.00
0.00 9,145.50

9,145.50
64115T104 Total

18.30 0.000.00 50,528.151,400.000 Local

0.00 18.30 0.00 50,528.15Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC64126X201 NEUSTAR INC CLASS A 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0027.770000Local1.000000
27.770000 0.00 1.50Base

1.50
0.00
0.00 2,778.50

2,778.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0026.962800Local1.000000
26.962800 0.00 8.40Base

8.40
0.00
0.00 18,882.36

18,882.36

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0023.240000Local1.000000
23.240000 0.00 1.50Base

1.50
0.00
0.00 2,325.50

2,325.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0024.990000Local1.000000
24.990000 0.00 3.00Base

3.00
0.00
0.00 5,001.00

5,001.00
64126X201 Total

14.40 0.000.00 28,987.361,100.000 Local

0.00 14.40 0.00 28,987.36Base

CABRERA CAPITAL MARKETS USD/DTC645370107 NEW HOME CO INC/THE 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0013.840000Local1.000000
13.840000 0.00 1.20Base

1.20
0.00
0.00 1,385.20

1,385.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC646025106 NEW JERSEY RESOURCES CORP 15 Oct 2015 0.02COMMON STOCK USD2.5 20 Oct 2015

100.000 0.0030.730000Local1.000000
30.730000 0.00 1.50Base

1.50
0.00
0.00 3,074.50

3,074.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,700.000 0.0031.557900Local1.000000
31.557900 0.00 20.40Base

20.40
0.00
0.00 53,668.83

53,668.83

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0030.066700Local1.000000
30.066700 0.00 4.50Base

4.50
0.00
0.00 9,024.51

9,024.51
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0029.892000Local1.000000
29.892000 0.00 7.50Base

7.50
0.00
0.00 14,953.50

14,953.50
646025106 Total

33.90 0.000.00 80,721.342,600.000 Local

0.00 33.90 0.00 80,721.34Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC64704V106 NEW MEDIA INVESTMENT GROUP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0017.525000Local1.000000
17.525000 0.00 1.50Base

1.50
0.00
0.00 1,754.00

1,754.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

800.000 0.0017.197300Local1.000000
17.197300 0.00 9.60Base

9.60
0.00
0.00 13,767.44

13,767.44

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0016.960000Local1.000000
16.960000 0.00 3.00Base

3.00
0.00
0.00 3,395.00

3,395.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0019.300000Local1.000000
19.300000 0.00 3.00Base

3.00
0.00
0.00 3,863.00

3,863.00
64704V106 Total

17.10 0.000.00 22,779.441,300.000 Local

0.00 17.10 0.00 22,779.44Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC64828T201 NEW RESIDENTIAL INVESTMENT 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

200.000 0.0012.750000Local1.000000
12.750000 0.00 3.00Base

3.00
0.00
0.00 2,553.00

2,553.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

4,700.000 0.0013.011200Local1.000000
13.011200 0.00 56.40Base

56.40
0.00
0.00 61,209.04

61,209.04
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

700.000 0.0012.271700Local1.000000
12.271700 0.00 10.50Base

10.50
0.00
0.00 8,600.69

8,600.69

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,200.000 0.0012.055400Local1.000000
12.055400 0.00 18.00Base

18.00
0.00
0.00 14,484.48

14,484.48
64828T201 Total

87.90 0.000.00 86,847.216,800.000 Local

0.00 87.90 0.00 86,847.21Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC648691103 NEW SENIOR INVESTMENT GROUP 15 Oct 2015 0.02REIT 20 Oct 2015

200.000 0.0010.980000Local1.000000
10.980000 0.00 3.00Base

3.00
0.00
0.00 2,199.00

2,199.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,700.000 0.0011.150900Local1.000000
11.150900 0.00 20.40Base

20.40
0.00
0.00 18,976.93

18,976.93

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.008.992500Local1.000000
8.992500 0.00 3.00Base

3.00
0.00
0.00 1,801.50

1,801.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.009.480000Local1.000000
9.480000 0.00 7.50Base

7.50
0.00
0.00 4,747.50

4,747.50
648691103 Total

33.90 0.000.00 27,724.932,600.000 Local

0.00 33.90 0.00 27,724.93Base

CABRERA CAPITAL MARKETS USD/DTC649604501 NEW YORK MORTGAGE TRUST INC 20 Oct 2015 0.01REIT USD.02 23 Oct 2015

2,400.000 0.005.724400Local1.000000
5.724400 0.00 28.80Base

28.80
0.00
0.00 13,767.36

13,767.36

Books Closed Prepared by State StreetPage 1297



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.005.580000Local1.000000
5.580000 0.00 4.50Base

4.50
0.00
0.00 1,678.50

1,678.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.005.295000Local1.000000
5.295000 0.00 9.00Base

9.00
0.00
0.00 3,186.00

3,186.00
649604501 Total

42.30 0.000.00 18,631.863,300.000 Local

0.00 42.30 0.00 18,631.86Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC64976L109 NEW YORK REIT INC W/D 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

300.000 0.0011.325000Local1.000000
11.325000 0.00 4.50Base

4.50
0.00
0.00 3,402.00

3,402.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

3,300.000 0.0011.451700Local1.000000
11.451700 0.00 39.60Base

39.60
0.00
0.00 37,830.21

37,830.21

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

500.000 0.0011.189000Local1.000000
11.189000 0.00 7.50Base

7.50
0.00
0.00 5,602.00

5,602.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

900.000 0.0011.623300Local1.000000
11.623300 0.00 13.50Base

13.50
0.00
0.00 10,474.47

10,474.47
64976L109 Total

65.10 0.000.00 57,308.685,000.000 Local

0.00 65.10 0.00 57,308.68Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC650111107 NEW YORK TIMES CO A 15 Oct 2015 0.02COMMON STOCK USD.1 20 Oct 2015

200.000 0.0012.862500Local1.000000
12.862500 0.00 3.00Base

3.00
0.00
0.00 2,575.50

2,575.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,200.000 0.0013.017700Local1.000000
13.017700 0.00 26.40Base

26.40
0.00
0.00 28,665.34

28,665.34

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.0013.495000Local1.000000
13.495000 0.00 6.00Base

6.00
0.00
0.00 5,404.00

5,404.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.0013.655800Local1.000000
13.655800 0.00 9.00Base

9.00
0.00
0.00 8,202.48

8,202.48
650111107 Total

44.40 0.000.00 44,847.323,400.000 Local

0.00 44.40 0.00 44,847.32Base

CABRERA CAPITAL MARKETS USD/DTC65080T102 NEWBRIDGE BANCORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

800.000 0.0010.719600Local1.000000
10.719600 0.00 9.60Base

9.60
0.00
0.00 8,585.28

8,585.28

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0012.383300Local1.000000
12.383300 0.00 4.50Base

4.50
0.00
0.00 3,719.49

3,719.49
65080T102 Total

14.10 0.000.00 12,304.771,100.000 Local

0.00 14.10 0.00 12,304.77Base

CABRERA CAPITAL MARKETS USD/DTC651718504 NEWPARK RESOURCES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,800.000 0.005.909200Local1.000000
5.909200 0.00 21.60Base

21.60
0.00
0.00 10,658.16

10,658.16

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.005.821700Local1.000000
5.821700 0.00 4.50Base

4.50
0.00
0.00 1,751.01

1,751.01
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Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.005.352500Local1.000000
5.352500 0.00 6.00Base

6.00
0.00
0.00 2,147.00

2,147.00
651718504 Total

32.10 0.000.00 14,556.172,500.000 Local

0.00 32.10 0.00 14,556.17Base

CABRERA CAPITAL MARKETS USD/DTC651824104 NEWPORT CORP 20 Oct 2015 0.01COMMON STOCK USD.116 23 Oct 2015

600.000 0.0014.341000Local1.000000
14.341000 0.00 7.20Base

7.20
0.00
0.00 8,611.80

8,611.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0016.400000Local1.000000
16.400000 0.00 1.50Base

1.50
0.00
0.00 1,641.50

1,641.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0016.110000Local1.000000
16.110000 0.00 1.50Base

1.50
0.00
0.00 1,612.50

1,612.50
651824104 Total

10.20 0.000.00 11,865.80800.000 Local

0.00 10.20 0.00 11,865.80Base

CABRERA CAPITAL MARKETS USD/DTC65251F105 NEWSTAR FINANCIAL INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.009.458300Local1.000000
9.458300 0.00 7.20Base

7.20
0.00
0.00 5,682.18

5,682.18

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.008.377500Local1.000000
8.377500 0.00 3.00Base

3.00
0.00
0.00 1,678.50

1,678.50
65251F105 Total

10.20 0.000.00 7,360.68800.000 Local

0.00 10.20 0.00 7,360.68Base
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RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

AUTREPAT-STK/$ DIV USD/DTC65341D102 NEXPOINT RESIDENTIAL 16 Sep 2015 14REIT USD.01 14 Oct 2015

55.623 0.0013.332614Local1.000000
13.332614 0.00 0.00Base

0.00
0.00
0.00 741.60

741.60

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0013.908000Local1.000000
13.908000 0.00 4.80Base

4.80
0.00
0.00 5,568.00

5,568.00
65341D102 Total

4.80 0.000.00 6,309.60455.623 Local

0.00 4.80 0.00 6,309.60Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC65481J109 NIVALIS THERAPEUTICS INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

300.000 0.008.564200Local1.000000
8.564200 0.00 4.50Base

4.50
0.00
0.00 2,573.76

2,573.76

CABRERA CAPITAL MARKETS USD/DTC665531109 NORTHERN OIL AND GAS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,400.000 0.005.126500Local1.000000
5.126500 0.00 16.80Base

16.80
0.00
0.00 7,193.90

7,193.90

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.004.010000Local1.000000
4.010000 0.00 7.50Base

7.50
0.00
0.00 2,012.50

2,012.50
665531109 Total

24.30 0.000.00 9,206.401,900.000 Local

0.00 24.30 0.00 9,206.40Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC66611T108 NORTHFIELD BANCORP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0015.380000Local1.000000
15.380000 0.00 1.50Base

1.50
0.00
0.00 1,539.50

1,539.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0015.473600Local1.000000
15.473600 0.00 10.80Base

10.80
0.00
0.00 13,937.04

13,937.04
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RHUMBLINE ADVISERS
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October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0015.520000Local1.000000
15.520000 0.00 1.50Base

1.50
0.00
0.00 1,553.50

1,553.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0016.230000Local1.000000
16.230000 0.00 4.50Base

4.50
0.00
0.00 4,873.50

4,873.50
66611T108 Total

18.30 0.000.00 21,903.541,400.000 Local

0.00 18.30 0.00 21,903.54Base

CABRERA CAPITAL MARKETS USD/DTC667340103 NORTHWEST BANCSHARES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

2,100.000 0.0013.251900Local1.000000
13.251900 0.00 25.20Base

25.20
0.00
0.00 27,854.19

27,854.19

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0013.363300Local1.000000
13.363300 0.00 4.50Base

4.50
0.00
0.00 4,013.49

4,013.49

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0013.686000Local1.000000
13.686000 0.00 7.50Base

7.50
0.00
0.00 6,850.50

6,850.50
667340103 Total

37.20 0.000.00 38,718.182,900.000 Local

0.00 37.20 0.00 38,718.18Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC667655104 NORTHWEST NATURAL GAS CO 15 Oct 2015 0.02COMMON STOCK USD3.16 20 Oct 2015

100.000 0.0047.700000Local1.000000
47.700000 0.00 1.50Base

1.50
0.00
0.00 4,771.50

4,771.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0048.384000Local1.000000
48.384000 0.00 6.00Base

6.00
0.00
0.00 24,198.00

24,198.00
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Exchange Rate
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0049.855000Local1.000000
49.855000 0.00 3.00Base

3.00
0.00
0.00 9,974.00

9,974.00
667655104 Total

10.50 0.000.00 38,943.50800.000 Local

0.00 10.50 0.00 38,943.50Base

CABRERA CAPITAL MARKETS USD/DTC667746101 NORTHWEST PIPE CO 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0015.045600Local1.000000
15.045600 0.00 2.40Base

2.40
0.00
0.00 3,011.52

3,011.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC668074305 NORTHWESTERN CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0055.990000Local1.000000
55.990000 0.00 1.50Base

1.50
0.00
0.00 5,600.50

5,600.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0056.907500Local1.000000
56.907500 0.00 10.80Base

10.80
0.00
0.00 51,227.55

51,227.55

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0053.260000Local1.000000
53.260000 0.00 1.50Base

1.50
0.00
0.00 5,327.50

5,327.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0055.028300Local1.000000
55.028300 0.00 4.50Base

4.50
0.00
0.00 16,512.99

16,512.99
668074305 Total

18.30 0.000.00 78,668.541,400.000 Local

0.00 18.30 0.00 78,668.54Base

CABRERA CAPITAL MARKETS USD/DTC66987M604 NOVATEL WIRELESS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

300.000 0.002.370000Local1.000000
2.370000 0.00 3.60Base

3.60
0.00
0.00 714.60

714.60
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RHUMBLINE ADVISERS
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October 1, 2015
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Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC67020Q305 NTELOS HOLDINGS CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.009.152100Local1.000000
9.152100 0.00 4.80Base

4.80
0.00
0.00 3,665.64

3,665.64

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.009.160000Local1.000000
9.160000 0.00 3.00Base

3.00
0.00
0.00 1,835.00

1,835.00
67020Q305 Total

7.80 0.000.00 5,500.64600.000 Local

0.00 7.80 0.00 5,500.64Base

CABRERA CAPITAL MARKETS USD/DTC67060Y101 NUTRACEUTICAL INTL CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0023.691700Local1.000000
23.691700 0.00 2.40Base

2.40
0.00
0.00 4,740.74

4,740.74

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0025.890000Local1.000000
25.890000 0.00 1.50Base

1.50
0.00
0.00 2,590.50

2,590.50
67060Y101 Total

3.90 0.000.00 7,331.24300.000 Local

0.00 3.90 0.00 7,331.24Base

CABRERA CAPITAL MARKETS USD/DTC670872100 OM GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.0033.967500Local1.000000
33.967500 0.00 7.20Base

7.20
0.00
0.00 20,387.70

20,387.70

CABRERA CAPITAL MARKETS USD/DTC67103X102 OFG BANCORP 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

1,000.000 0.008.876700Local1.000000
8.876700 0.00 12.00Base

12.00
0.00
0.00 8,888.70

8,888.70

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.006.628800Local1.000000
6.628800 0.00 6.00Base

6.00
0.00
0.00 2,657.52

2,657.52
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

67103X102 Total

18.00 0.000.00 11,546.221,400.000 Local

0.00 18.00 0.00 11,546.22Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC671044105 OSI SYSTEMS INC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0083.920000Local1.000000
83.920000 0.00 1.50Base

1.50
0.00
0.00 8,393.50

8,393.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

300.000 0.0083.346700Local1.000000
83.346700 0.00 3.60Base

3.60
0.00
0.00 25,007.61

25,007.61

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0091.630000Local1.000000
91.630000 0.00 1.50Base

1.50
0.00
0.00 9,164.50

9,164.50
671044105 Total

6.60 0.000.00 42,565.61500.000 Local

0.00 6.60 0.00 42,565.61Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC674215108 OASIS PETROLEUM INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

300.000 0.0012.381700Local1.000000
12.381700 0.00 4.50Base

4.50
0.00
0.00 3,719.01

3,719.01

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,800.000 0.0011.903300Local1.000000
11.903300 0.00 33.60Base

33.60
0.00
0.00 33,362.84

33,362.84

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.0012.201300Local1.000000
12.201300 0.00 6.00Base

6.00
0.00
0.00 4,886.52

4,886.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

800.000 0.008.468800Local1.000000
8.468800 0.00 12.00Base

12.00
0.00
0.00 6,787.04

6,787.04
674215108 Total
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56.10 0.000.00 48,755.414,300.000 Local

0.00 56.10 0.00 48,755.41Base

CABRERA CAPITAL MARKETS USD/DTC67457L100 OCATA THERAPEUTICS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.004.260000Local1.000000
4.260000 0.00 1.20Base

1.20
0.00
0.00 427.20

427.20

CABRERA CAPITAL MARKETS USD/DTC675234108 OCEANFIRST FINANCIAL CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0018.238600Local1.000000
18.238600 0.00 3.60Base

3.60
0.00
0.00 5,475.18

5,475.18

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0019.990000Local1.000000
19.990000 0.00 1.50Base

1.50
0.00
0.00 2,000.50

2,000.50
675234108 Total

5.10 0.000.00 7,475.68400.000 Local

0.00 5.10 0.00 7,475.68Base

CABRERA CAPITAL MARKETS USD/DTC67555N206 OCLARO INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

2,200.000 0.002.596800Local1.000000
2.596800 0.00 26.40Base

26.40
0.00
0.00 5,739.36

5,739.36

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

900.000 0.003.310000Local1.000000
3.310000 0.00 13.50Base

13.50
0.00
0.00 2,992.50

2,992.50
67555N206 Total

39.90 0.000.00 8,731.863,100.000 Local

0.00 39.90 0.00 8,731.86Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC675746309 OCWEN FINANCIAL CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

200.000 0.007.615000Local1.000000
7.615000 0.00 3.00Base

3.00
0.00
0.00 1,526.00

1,526.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015
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2,200.000 0.008.238900Local1.000000
8.238900 0.00 26.40Base

26.40
0.00
0.00 18,151.98

18,151.98

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.006.250000Local1.000000
6.250000 0.00 4.50Base

4.50
0.00
0.00 1,879.50

1,879.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.006.567500Local1.000000
6.567500 0.00 9.00Base

9.00
0.00
0.00 3,949.50

3,949.50
675746309 Total

42.90 0.000.00 25,506.983,300.000 Local

0.00 42.90 0.00 25,506.98Base

CABRERA CAPITAL MARKETS USD/DTC677864100 OIL DRI CORP OF AMERICA 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

100.000 0.0030.100000Local1.000000
30.100000 0.00 1.20Base

1.20
0.00
0.00 3,011.20

3,011.20

CABRERA CAPITAL MARKETS USD/DTC678026105 OIL STATES INTERNATIONAL INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,100.000 0.0030.097300Local1.000000
30.097300 0.00 13.20Base

13.20
0.00
0.00 33,120.23

33,120.23

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0030.500000Local1.000000
30.500000 0.00 1.50Base

1.50
0.00
0.00 3,051.50

3,051.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0030.016300Local1.000000
30.016300 0.00 4.50Base

4.50
0.00
0.00 9,009.39

9,009.39
678026105 Total

19.20 0.000.00 45,181.121,500.000 Local

0.00 19.20 0.00 45,181.12Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC680033107 OLD NATIONAL BANCORP 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

200.000 0.0013.690000Local1.000000 3.00 0.00 2,741.00
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13.690000 0.00 3.00Base 0.00 2,741.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,400.000 0.0013.863400Local1.000000
13.863400 0.00 28.80Base

28.80
0.00
0.00 33,300.96

33,300.96

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0014.358300Local1.000000
14.358300 0.00 4.50Base

4.50
0.00
0.00 4,311.99

4,311.99

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

700.000 0.0013.950000Local1.000000
13.950000 0.00 10.50Base

10.50
0.00
0.00 9,775.50

9,775.50
680033107 Total

46.80 0.000.00 50,129.453,600.000 Local

0.00 46.80 0.00 50,129.45Base

CABRERA CAPITAL MARKETS USD/DTC680277100 OLD SECOND BANCORP INC 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

700.000 0.006.298500Local1.000000
6.298500 0.00 8.40Base

8.40
0.00
0.00 4,417.35

4,417.35

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.007.830000Local1.000000
7.830000 0.00 3.00Base

3.00
0.00
0.00 1,569.00

1,569.00
680277100 Total

11.40 0.000.00 5,986.35900.000 Local

0.00 11.40 0.00 5,986.35Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC680665205 OLIN CORP   W/I 07 Oct 2015 0.02COMMON STOCK USD1.0 13 Oct 2015

46,600.000 0.0017.654400Local1.000000
17.654400 0.00 699.00Base

699.00
0.00
0.00 823,394.04

823,394.04

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC15 Oct 2015 0.0220 Oct 2015

200.000 0.0018.470000Local1.000000
18.470000 0.00 3.00Base

3.00
0.00
0.00 3,697.00

3,697.00
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,800.000 0.0018.667400Local1.000000
18.667400 0.00 21.60Base

21.60
0.00
0.00 33,622.92

33,622.92

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0020.190000Local1.000000
20.190000 0.00 3.00Base

3.00
0.00
0.00 4,041.00

4,041.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0018.450000Local1.000000
18.450000 0.00 7.50Base

7.50
0.00
0.00 9,232.50

9,232.50
680665205 Total

734.10 0.000.00 873,987.4649,300.000 Local

0.00 734.10 0.00 873,987.46Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC681116109 OLLIE S BARGAIN OUTLET HOLDI 07 Oct 2015 0.02COMMON STOCK USD.001 13 Oct 2015

1,600.000 0.0016.517000Local1.000000
16.517000 0.00 24.00Base

24.00
0.00
0.00 26,451.20

26,451.20

CABRERA CAPITAL MARKETS USD/DTC68162K106 OLYMPIC STEEL INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.009.595000Local1.000000
9.595000 0.00 2.40Base

2.40
0.00
0.00 1,921.40

1,921.40

CABRERA CAPITAL MARKETS USD/DTC68210P107 OMEGA PROTEIN CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0019.130000Local1.000000
19.130000 0.00 6.00Base

6.00
0.00
0.00 9,571.00

9,571.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0022.950000Local1.000000
22.950000 0.00 1.50Base

1.50
0.00
0.00 2,296.50

2,296.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0021.490000Local1.000000
21.490000 0.00 1.50Base

1.50
0.00
0.00 2,150.50

2,150.50
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68210P107 Total

9.00 0.000.00 14,018.00700.000 Local

0.00 9.00 0.00 14,018.00Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC682128103 OMNIVISION TECHNOLOGIES INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0028.690000Local1.000000
28.690000 0.00 1.50Base

1.50
0.00
0.00 2,870.50

2,870.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0028.786900Local1.000000
28.786900 0.00 14.40Base

14.40
0.00
0.00 34,558.68

34,558.68

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0028.625000Local1.000000
28.625000 0.00 1.50Base

1.50
0.00
0.00 2,864.00

2,864.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0028.988300Local1.000000
28.988300 0.00 4.50Base

4.50
0.00
0.00 8,700.99

8,700.99
682128103 Total

21.90 0.000.00 48,994.171,700.000 Local

0.00 21.90 0.00 48,994.17Base

CABRERA CAPITAL MARKETS USD/DTC682129101 OMNOVA SOLUTIONS INC 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

400.000 0.007.196300Local1.000000
7.196300 0.00 4.80Base

4.80
0.00
0.00 2,883.32

2,883.32

CABRERA CAPITAL MARKETS USD/DTC682143102 OMEROS CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0012.760000Local1.000000
12.760000 0.00 2.40Base

2.40
0.00
0.00 2,554.40

2,554.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC68235P108 ONE GAS INC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0047.750000Local1.000000
47.750000 0.00 1.50Base

1.50
0.00
0.00 4,776.50

4,776.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0048.636700Local1.000000
48.636700 0.00 12.00Base

12.00
0.00
0.00 48,648.70

48,648.70

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0047.030000Local1.000000
47.030000 0.00 3.00Base

3.00
0.00
0.00 9,409.00

9,409.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0049.166700Local1.000000
49.166700 0.00 4.50Base

4.50
0.00
0.00 14,754.51

14,754.51
68235P108 Total

21.00 0.000.00 77,588.711,600.000 Local

0.00 21.00 0.00 77,588.71Base

CABRERA CAPITAL MARKETS USD/DTC682406103 ONE LIBERTY PROPERTIES INC 20 Oct 2015 0.01REIT USD1. 23 Oct 2015

200.000 0.0023.620000Local1.000000
23.620000 0.00 2.40Base

2.40
0.00
0.00 4,726.40

4,726.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0021.880000Local1.000000
21.880000 0.00 1.50Base

1.50
0.00
0.00 2,189.50

2,189.50
682406103 Total

3.90 0.000.00 6,915.90300.000 Local

0.00 3.90 0.00 6,915.90Base

CABRERA CAPITAL MARKETS USD/DTC683797104 OPPENHEIMER HOLDINGS CL A 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

200.000 0.0018.225000Local1.000000
18.225000 0.00 2.40Base

2.40
0.00
0.00 3,647.40

3,647.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0017.960000Local1.000000
17.960000 0.00 1.50Base

1.50
0.00
0.00 1,797.50

1,797.50
683797104 Total
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3.90 0.000.00 5,444.90300.000 Local

0.00 3.90 0.00 5,444.90Base

CABRERA CAPITAL MARKETS USD/DTC684000102 OPUS BANK 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0037.760000Local1.000000
37.760000 0.00 2.40Base

2.40
0.00
0.00 7,554.40

7,554.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0039.100000Local1.000000
39.100000 0.00 1.50Base

1.50
0.00
0.00 3,911.50

3,911.50
684000102 Total

3.90 0.000.00 11,465.90300.000 Local

0.00 3.90 0.00 11,465.90Base

CABRERA CAPITAL MARKETS USD/DTC68554V108 ORASURE TECHNOLOGIES INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

1,100.000 0.004.944700Local1.000000
4.944700 0.00 13.20Base

13.20
0.00
0.00 5,452.37

5,452.37

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.006.726300Local1.000000
6.726300 0.00 6.00Base

6.00
0.00
0.00 2,696.52

2,696.52
68554V108 Total

19.20 0.000.00 8,148.891,500.000 Local

0.00 19.20 0.00 8,148.89Base

CABRERA CAPITAL MARKETS USD/DTC68555P100 ORBCOMM INC 20 Oct 2015 10 0.01COMMON STOCK USD.001 02 Nov 2015

1,300.000 0.006.051700Local1.000000
6.051700 0.00 15.60Base

15.60
0.00
0.00 7,882.81

7,882.81

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.006.940000Local1.000000
6.940000 0.00 7.50Base

7.50
0.00
0.00 3,477.50

3,477.50
68555P100 Total

23.10 0.000.00 11,360.311,800.000 Local
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0.00 23.10 0.00 11,360.31Base

CABRERA CAPITAL MARKETS USD/DTC68571X103 ORCHID ISLAND CAPITAL INC 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

500.000 0.009.896000Local1.000000
9.896000 0.00 6.00Base

6.00
0.00
0.00 4,954.00

4,954.00

CABRERA CAPITAL MARKETS USD/DTC68572N104 ORCHIDS PAPER PRODUCTS CO 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.0028.018000Local1.000000
28.018000 0.00 1.20Base

1.20
0.00
0.00 2,803.00

2,803.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0029.390000Local1.000000
29.390000 0.00 1.50Base

1.50
0.00
0.00 2,940.50

2,940.50
68572N104 Total

2.70 0.000.00 5,743.50200.000 Local

0.00 2.70 0.00 5,743.50Base

CABRERA CAPITAL MARKETS USD/DTC68628V308 ORION MARINE GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.004.980600Local1.000000
4.980600 0.00 7.20Base

7.20
0.00
0.00 2,995.56

2,995.56

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC68633D103 ORITANI FINANCIAL CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0015.880000Local1.000000
15.880000 0.00 1.50Base

1.50
0.00
0.00 1,589.50

1,589.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0016.049700Local1.000000
16.049700 0.00 10.80Base

10.80
0.00
0.00 14,455.53

14,455.53

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0016.140000Local1.000000
16.140000 0.00 1.50Base

1.50
0.00
0.00 1,615.50

1,615.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0016.668300Local1.000000 4.50 0.00 5,004.99
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16.668300 0.00 4.50Base 0.00 5,004.99
68633D103 Total

18.30 0.000.00 22,665.521,400.000 Local

0.00 18.30 0.00 22,665.52Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC686688102 ORMAT TECHNOLOGIES INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0037.710000Local1.000000
37.710000 0.00 1.50Base

1.50
0.00
0.00 3,772.50

3,772.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0037.386300Local1.000000
37.386300 0.00 4.80Base

4.80
0.00
0.00 14,959.32

14,959.32

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0035.530000Local1.000000
35.530000 0.00 3.00Base

3.00
0.00
0.00 7,109.00

7,109.00
686688102 Total

9.30 0.000.00 25,840.82700.000 Local

0.00 9.30 0.00 25,840.82Base

CABRERA CAPITAL MARKETS USD/DTC68827R108 OSIRIS THERAPEUTICS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.0016.710000Local1.000000
16.710000 0.00 1.20Base

1.20
0.00
0.00 1,672.20

1,672.20

CABRERA CAPITAL MARKETS USD/DTC689648103 OTTER TAIL CORP 20 Oct 2015 0.01COMMON STOCK USD5. 23 Oct 2015

800.000 0.0028.109300Local1.000000
28.109300 0.00 9.60Base

9.60
0.00
0.00 22,497.04

22,497.04

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0026.158000Local1.000000
26.158000 0.00 1.50Base

1.50
0.00
0.00 2,617.30

2,617.30

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0026.710000Local1.000000
26.710000 0.00 3.00Base

3.00
0.00
0.00 5,345.00

5,345.00
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689648103 Total

14.10 0.000.00 30,459.341,100.000 Local

0.00 14.10 0.00 30,459.34Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC690732102 OWENS + MINOR INC 15 Oct 2015 0.02COMMON STOCK USD2. 20 Oct 2015

100.000 0.0034.230000Local1.000000
34.230000 0.00 1.50Base

1.50
0.00
0.00 3,424.50

3,424.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,300.000 0.0034.890600Local1.000000
34.890600 0.00 15.60Base

15.60
0.00
0.00 45,373.38

45,373.38

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0037.500000Local1.000000
37.500000 0.00 3.00Base

3.00
0.00
0.00 7,503.00

7,503.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0036.500000Local1.000000
36.500000 0.00 6.00Base

6.00
0.00
0.00 14,606.00

14,606.00
690732102 Total

26.10 0.000.00 70,906.882,000.000 Local

0.00 26.10 0.00 70,906.88Base

CABRERA CAPITAL MARKETS USD/DTC69290R104 PDVWIRELESS INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

100.000 0.0028.950000Local1.000000
28.950000 0.00 1.20Base

1.20
0.00
0.00 2,896.20

2,896.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC69318J100 PC CONNECTION INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0020.890000Local1.000000
20.890000 0.00 1.50Base

1.50
0.00
0.00 2,090.50

2,090.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0020.730000Local1.000000
20.730000 0.00 2.40Base

2.40
0.00
0.00 4,148.40

4,148.40
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0022.000000Local1.000000
22.000000 0.00 1.50Base

1.50
0.00
0.00 2,201.50

2,201.50
69318J100 Total

5.40 0.000.00 8,440.40400.000 Local

0.00 5.40 0.00 8,440.40Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC69327R101 PDC ENERGY INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0058.770000Local1.000000
58.770000 0.00 1.50Base

1.50
0.00
0.00 5,878.50

5,878.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

800.000 0.0059.891900Local1.000000
59.891900 0.00 9.60Base

9.60
0.00
0.00 47,923.12

47,923.12

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0059.940000Local1.000000
59.940000 0.00 1.50Base

1.50
0.00
0.00 5,995.50

5,995.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0058.523300Local1.000000
58.523300 0.00 4.50Base

4.50
0.00
0.00 17,561.49

17,561.49
69327R101 Total

17.10 0.000.00 77,358.611,300.000 Local

0.00 17.10 0.00 77,358.61Base

CABRERA CAPITAL MARKETS USD/DTC693282105 PDF SOLUTIONS INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

100.000 0.0011.280000Local1.000000
11.280000 0.00 1.20Base

1.20
0.00
0.00 1,129.20

1,129.20

CABRERA CAPITAL MARKETS USD/DTC69329Y104 PDL BIOPHARMA INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

3,600.000 0.004.784900Local1.000000
4.784900 0.00 43.20Base

43.20
0.00
0.00 17,268.84

17,268.84
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

500.000 0.003.858000Local1.000000
3.858000 0.00 7.50Base

7.50
0.00
0.00 1,936.50

1,936.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

900.000 0.003.685000Local1.000000
3.685000 0.00 13.50Base

13.50
0.00
0.00 3,330.00

3,330.00
69329Y104 Total

64.20 0.000.00 22,535.345,000.000 Local

0.00 64.20 0.00 22,535.34Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC693320202 PHH CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0015.420000Local1.000000
15.420000 0.00 1.50Base

1.50
0.00
0.00 1,543.50

1,543.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0015.081000Local1.000000
15.081000 0.00 12.00Base

12.00
0.00
0.00 15,093.00

15,093.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0015.590000Local1.000000
15.590000 0.00 1.50Base

1.50
0.00
0.00 1,560.50

1,560.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0015.487700Local1.000000
15.487700 0.00 4.50Base

4.50
0.00
0.00 4,650.81

4,650.81
693320202 Total

19.50 0.000.00 22,847.811,500.000 Local

0.00 19.50 0.00 22,847.81Base

CABRERA CAPITAL MARKETS USD/DTC693366205 PICO HOLDINGS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

500.000 0.0010.808000Local1.000000
10.808000 0.00 6.00Base

6.00
0.00
0.00 5,410.00

5,410.00
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.009.790000Local1.000000
9.790000 0.00 3.00Base

3.00
0.00
0.00 1,961.00

1,961.00
693366205 Total

9.00 0.000.00 7,371.00700.000 Local

0.00 9.00 0.00 7,371.00Base

CABRERA CAPITAL MARKETS USD/DTC69336T205 PHI INC NON VOTING 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

200.000 0.0021.060000Local1.000000
21.060000 0.00 2.40Base

2.40
0.00
0.00 4,214.40

4,214.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0021.036000Local1.000000
21.036000 0.00 1.50Base

1.50
0.00
0.00 2,105.10

2,105.10
69336T205 Total

3.90 0.000.00 6,319.50300.000 Local

0.00 3.90 0.00 6,319.50Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC69344F106 PMC   SIERRA INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

200.000 0.0010.285000Local1.000000
10.285000 0.00 3.00Base

3.00
0.00
0.00 2,060.00

2,060.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,200.000 0.0011.731000Local1.000000
11.731000 0.00 26.40Base

26.40
0.00
0.00 25,834.60

25,834.60

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.0011.660000Local1.000000
11.660000 0.00 6.00Base

6.00
0.00
0.00 4,670.00

4,670.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.0011.645000Local1.000000
11.645000 0.00 9.00Base

9.00
0.00
0.00 6,996.00

6,996.00
69344F106 Total
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

44.40 0.000.00 39,560.603,400.000 Local

0.00 44.40 0.00 39,560.60Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC69349H107 PNM RESOURCES INC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

200.000 0.0028.390000Local1.000000
28.390000 0.00 3.00Base

3.00
0.00
0.00 5,681.00

5,681.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,600.000 0.0028.651600Local1.000000
28.651600 0.00 19.20Base

19.20
0.00
0.00 45,861.76

45,861.76

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0027.906700Local1.000000
27.906700 0.00 4.50Base

4.50
0.00
0.00 8,376.51

8,376.51

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0029.601300Local1.000000
29.601300 0.00 6.00Base

6.00
0.00
0.00 11,846.52

11,846.52
69349H107 Total

32.70 0.000.00 71,765.792,500.000 Local

0.00 32.70 0.00 71,765.79Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC69360J107 PS BUSINESS PARKS INC/CA 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0082.880000Local1.000000
82.880000 0.00 1.50Base

1.50
0.00
0.00 8,289.50

8,289.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

300.000 0.0085.280000Local1.000000
85.280000 0.00 3.60Base

3.60
0.00
0.00 25,587.60

25,587.60

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0088.610000Local1.000000
88.610000 0.00 1.50Base

1.50
0.00
0.00 8,862.50

8,862.50
69360J107 Total

6.60 0.000.00 42,739.60500.000 Local
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 6.60 0.00 42,739.60Base

CABRERA CAPITAL MARKETS USD/DTC69412V108 PACIFIC CONTINENTAL CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

400.000 0.0014.353800Local1.000000
14.353800 0.00 4.80Base

4.80
0.00
0.00 5,746.32

5,746.32

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0015.865000Local1.000000
15.865000 0.00 1.50Base

1.50
0.00
0.00 1,588.00

1,588.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0015.648800Local1.000000
15.648800 0.00 1.50Base

1.50
0.00
0.00 1,566.38

1,566.38
69412V108 Total

7.80 0.000.00 8,900.70600.000 Local

0.00 7.80 0.00 8,900.70Base

CABRERA CAPITAL MARKETS USD/DTC69423U305 PACIFIC ETHANOL INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

700.000 0.006.508500Local1.000000
6.508500 0.00 8.40Base

8.40
0.00
0.00 4,564.35

4,564.35

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC69478X105 PACIFIC PREMIER BANCORP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0021.050000Local1.000000
21.050000 0.00 1.50Base

1.50
0.00
0.00 2,106.50

2,106.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0021.450000Local1.000000
21.450000 0.00 4.80Base

4.80
0.00
0.00 8,584.80

8,584.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0023.010000Local1.000000
23.010000 0.00 1.50Base

1.50
0.00
0.00 2,302.50

2,302.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0021.310000Local1.000000 1.50 0.00 2,132.50
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21.310000 0.00 1.50Base 0.00 2,132.50
69478X105 Total

9.30 0.000.00 15,126.30700.000 Local

0.00 9.30 0.00 15,126.30Base

MERGER NON CASH USD/DTC695263103 PACWEST BANCORP 08 Oct 2015COMMON STOCK 08 Oct 2015

4,107.000 0.0040.734010Local1.000000
40.734010 0.00 0.00Base

0.00
0.00
0.00 167,294.58

167,294.58

CABRERA CAPITAL MARKETS USD/DTC698477106 PANHANDLE OIL AND GAS INC A 20 Oct 2015 0.01COMMON STOCK USD.016 23 Oct 2015

200.000 0.0019.390000Local1.000000
19.390000 0.00 2.40Base

2.40
0.00
0.00 3,880.40

3,880.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.760000Local1.000000
18.760000 0.00 1.50Base

1.50
0.00
0.00 1,877.50

1,877.50
698477106 Total

3.90 0.000.00 5,757.90300.000 Local

0.00 3.90 0.00 5,757.90Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC69888T207 PAR PACIFIC HOLDINGS INC 16 Dec 2015 0.02COMMON STOCK USD.01 21 Dec 2015

100.000 0.0023.840000Local1.000000
23.840000 0.00 1.50Base

1.50
0.00
0.00 2,385.50

2,385.50

CABRERA CAPITAL MARKETS USD/DTC700416209 PARK ELECTROCHEMICAL CORP 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

400.000 0.0017.024200Local1.000000
17.024200 0.00 4.80Base

4.80
0.00
0.00 6,814.48

6,814.48

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0015.510000Local1.000000
15.510000 0.00 1.50Base

1.50
0.00
0.00 1,552.50

1,552.50
700416209 Total

6.30 0.000.00 8,366.98500.000 Local

0.00 6.30 0.00 8,366.98Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC700658107 PARK NATIONAL CORP 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0090.980000Local1.000000
90.980000 0.00 1.50Base

1.50
0.00
0.00 9,099.50

9,099.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0092.185000Local1.000000
92.185000 0.00 2.40Base

2.40
0.00
0.00 18,439.40

18,439.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0094.020400Local1.000000
94.020400 0.00 1.50Base

1.50
0.00
0.00 9,403.54

9,403.54
700658107 Total

5.40 0.000.00 36,942.44400.000 Local

0.00 5.40 0.00 36,942.44Base

CABRERA CAPITAL MARKETS USD/DTC70086Y105 PARK STERLING CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,000.000 0.007.061000Local1.000000
7.061000 0.00 12.00Base

12.00
0.00
0.00 7,073.00

7,073.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.007.340000Local1.000000
7.340000 0.00 6.00Base

6.00
0.00
0.00 2,942.00

2,942.00
70086Y105 Total

18.00 0.000.00 10,015.001,400.000 Local

0.00 18.00 0.00 10,015.00Base

CABRERA CAPITAL MARKETS USD/DTC701081101 PARKER DRILLING CO 20 Oct 2015 0.01COMMON STOCK USD.167 23 Oct 2015

2,700.000 0.003.155900Local1.000000
3.155900 0.00 32.40Base

32.40
0.00
0.00 8,553.33

8,553.33

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,000.000 0.002.066500Local1.000000
2.066500 0.00 15.00Base

15.00
0.00
0.00 2,081.50

2,081.50
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701081101 Total

47.40 0.000.00 10,634.833,700.000 Local

0.00 47.40 0.00 10,634.83Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC70159Q104 PARKWAY PROPERTIES INC 15 Oct 2015 0.02REIT USD.001 20 Oct 2015

100.000 0.0016.750000Local1.000000
16.750000 0.00 1.50Base

1.50
0.00
0.00 1,676.50

1,676.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,700.000 0.0017.087700Local1.000000
17.087700 0.00 20.40Base

20.40
0.00
0.00 29,069.49

29,069.49

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0015.787500Local1.000000
15.787500 0.00 3.00Base

3.00
0.00
0.00 3,160.50

3,160.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0015.992000Local1.000000
15.992000 0.00 7.50Base

7.50
0.00
0.00 8,003.50

8,003.50
70159Q104 Total

32.40 0.000.00 41,909.992,500.000 Local

0.00 32.40 0.00 41,909.99Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC701877102 PARSLEY ENERGY INC CLASS A 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

3,500.000 0.0017.309800Local1.000000
17.309800 0.00 52.50Base

52.50
0.00
0.00 60,636.80

60,636.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC15 Oct 2015 0.0220 Oct 2015

100.000 0.0017.640000Local1.000000
17.640000 0.00 1.50Base

1.50
0.00
0.00 1,765.50

1,765.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0017.250600Local1.000000
17.250600 0.00 14.40Base

14.40
0.00
0.00 20,715.12

20,715.12
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0018.765000Local1.000000
18.765000 0.00 3.00Base

3.00
0.00
0.00 3,756.00

3,756.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0018.915000Local1.000000
18.915000 0.00 4.50Base

4.50
0.00
0.00 5,679.00

5,679.00
701877102 Total

75.90 0.000.00 92,552.425,300.000 Local

0.00 75.90 0.00 92,552.42Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC70338P100 PATTERN ENERGY GROUP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0022.830000Local1.000000
22.830000 0.00 1.50Base

1.50
0.00
0.00 2,284.50

2,284.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,100.000 0.0023.175100Local1.000000
23.175100 0.00 13.20Base

13.20
0.00
0.00 25,505.81

25,505.81

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0018.940000Local1.000000
18.940000 0.00 3.00Base

3.00
0.00
0.00 3,791.00

3,791.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0021.570000Local1.000000
21.570000 0.00 4.50Base

4.50
0.00
0.00 6,475.50

6,475.50
70338P100 Total

22.20 0.000.00 38,056.811,700.000 Local

0.00 22.20 0.00 38,056.81Base

REVERSE SPLIT NON CASH USD/DTC704549203 PEABODY ENERGY CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

11,353.390 0.0033.340200Local1.000000
33.340200 0.00 0.00Base

0.00
0.00
0.00 378,524.30

378,524.30
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0023.310000Local1.000000
23.310000 0.00 4.80Base

4.80
0.00
0.00 9,328.80

9,328.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0014.165000Local1.000000
14.165000 0.00 1.50Base

1.50
0.00
0.00 1,418.00

1,418.00
704549203 Total

6.30 0.000.00 389,271.1011,853.390 Local

0.00 6.30 0.00 389,271.10Base

CABRERA CAPITAL MARKETS USD/DTC704699107 PEAPACK GLADSTONE FINL CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

400.000 0.0021.470000Local1.000000
21.470000 0.00 4.80Base

4.80
0.00
0.00 8,592.80

8,592.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 5 0.0224 Nov 2015

100.000 0.0022.915000Local1.000000
22.915000 0.00 1.50Base

1.50
0.00
0.00 2,293.00

2,293.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0021.445000Local1.000000
21.445000 0.00 1.50Base

1.50
0.00
0.00 2,146.00

2,146.00
704699107 Total

7.80 0.000.00 13,031.80600.000 Local

0.00 7.80 0.00 13,031.80Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC70509V100 PEBBLEBROOK HOTEL TRUST 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

200.000 0.0037.695000Local1.000000
37.695000 0.00 3.00Base

3.00
0.00
0.00 7,542.00

7,542.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,400.000 0.0037.532400Local1.000000
37.532400 0.00 16.80Base

16.80
0.00
0.00 52,562.16

52,562.16
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0033.370000Local1.000000
33.370000 0.00 3.00Base

3.00
0.00
0.00 6,677.00

6,677.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0028.986300Local1.000000
28.986300 0.00 6.00Base

6.00
0.00
0.00 11,600.52

11,600.52
70509V100 Total

28.80 0.000.00 78,381.682,200.000 Local

0.00 28.80 0.00 78,381.68Base

CABRERA CAPITAL MARKETS USD/DTC70686R104 PENDRELL CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

3,600.000 0.000.638000Local1.000000
0.638000 0.00 43.20Base

43.20
0.00
0.00 2,340.00

2,340.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC707569109 PENN NATIONAL GAMING INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0018.710000Local1.000000
18.710000 0.00 1.50Base

1.50
0.00
0.00 1,872.50

1,872.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,500.000 0.0017.590800Local1.000000
17.590800 0.00 18.00Base

18.00
0.00
0.00 26,404.20

26,404.20

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0016.270000Local1.000000
16.270000 0.00 3.00Base

3.00
0.00
0.00 3,257.00

3,257.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0015.590000Local1.000000
15.590000 0.00 6.00Base

6.00
0.00
0.00 6,242.00

6,242.00
707569109 Total

28.50 0.000.00 37,775.702,200.000 Local

0.00 28.50 0.00 37,775.70Base
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CABRERA CAPITAL MARKETS USD/DTC707882106 PENN VIRGINIA CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,600.000 0.000.929400Local1.000000
0.929400 0.00 19.20Base

19.20
0.00
0.00 1,506.24

1,506.24

CABRERA CAPITAL MARKETS USD/DTC708430103 PENNS WOODS BANCORP INC 20 Oct 2015 0.01COMMON STOCK USD8.33 23 Oct 2015

100.000 0.0042.350000Local1.000000
42.350000 0.00 1.20Base

1.20
0.00
0.00 4,236.20

4,236.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC709102107 PENN REAL ESTATE INVEST TST 15 Oct 2015 0.02REIT USD1. 20 Oct 2015

100.000 0.0021.218000Local1.000000
21.218000 0.00 1.50Base

1.50
0.00
0.00 2,123.30

2,123.30

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,400.000 0.0021.889500Local1.000000
21.889500 0.00 16.80Base

16.80
0.00
0.00 30,662.10

30,662.10

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0020.500000Local1.000000
20.500000 0.00 3.00Base

3.00
0.00
0.00 4,103.00

4,103.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0021.873800Local1.000000
21.873800 0.00 6.00Base

6.00
0.00
0.00 8,755.52

8,755.52
709102107 Total

27.30 0.000.00 45,643.922,100.000 Local

0.00 27.30 0.00 45,643.92Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC70931T103 PENNYMAC MORTGAGE INVESTMENT 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0015.120000Local1.000000
15.120000 0.00 1.50Base

1.50
0.00
0.00 1,513.50

1,513.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,500.000 0.0015.143200Local1.000000
15.143200 0.00 18.00Base

18.00
0.00
0.00 22,732.80

22,732.80
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0015.540000Local1.000000
15.540000 0.00 3.00Base

3.00
0.00
0.00 3,111.00

3,111.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0015.823000Local1.000000
15.823000 0.00 7.50Base

7.50
0.00
0.00 7,919.00

7,919.00
70931T103 Total

30.00 0.000.00 35,276.302,300.000 Local

0.00 30.00 0.00 35,276.30Base

CABRERA CAPITAL MARKETS USD/DTC70932B101 PENNYMAC FINANCIAL SERVICE A 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

200.000 0.0015.980800Local1.000000
15.980800 0.00 2.40Base

2.40
0.00
0.00 3,198.56

3,198.56

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0016.215000Local1.000000
16.215000 0.00 1.50Base

1.50
0.00
0.00 1,623.00

1,623.00
70932B101 Total

3.90 0.000.00 4,821.56300.000 Local

0.00 3.90 0.00 4,821.56Base

CABRERA CAPITAL MARKETS USD/DTC709789101 PEOPLES BANCORP INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

400.000 0.0021.418100Local1.000000
21.418100 0.00 4.80Base

4.80
0.00
0.00 8,572.04

8,572.04

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0019.070000Local1.000000
19.070000 0.00 1.50Base

1.50
0.00
0.00 1,908.50

1,908.50
709789101 Total

6.30 0.000.00 10,480.54500.000 Local

0.00 6.30 0.00 10,480.54Base
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CABRERA CAPITAL MARKETS USD/DTC711040105 PEOPLES FINANCIAL SERVICES 20 Oct 2015 0.01COMMON STOCK USD2.0 23 Oct 2015

200.000 0.0038.560000Local1.000000
38.560000 0.00 2.40Base

2.40
0.00
0.00 7,714.40

7,714.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0040.640000Local1.000000
40.640000 0.00 1.50Base

1.50
0.00
0.00 4,065.50

4,065.50
711040105 Total

3.90 0.000.00 11,779.90300.000 Local

0.00 3.90 0.00 11,779.90Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC712706209 PEOPLE S UTAH BANCORP 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

1,700.000 0.0016.308400Local1.000000
16.308400 0.00 25.50Base

25.50
0.00
0.00 27,749.78

27,749.78

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0016.390000Local1.000000
16.390000 0.00 1.20Base

1.20
0.00
0.00 1,640.20

1,640.20
712706209 Total

26.70 0.000.00 29,389.981,800.000 Local

0.00 26.70 0.00 29,389.98Base

CABRERA CAPITAL MARKETS USD/DTC713278109 PEP BOYS MANNY MOE + JACK 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

1,200.000 0.0012.469500Local1.000000
12.469500 0.00 14.40Base

14.40
0.00
0.00 14,977.80

14,977.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0015.027500Local1.000000
15.027500 0.00 3.00Base

3.00
0.00
0.00 3,008.50

3,008.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0016.073300Local1.000000
16.073300 0.00 4.50Base

4.50
0.00
0.00 4,826.49

4,826.49
713278109 Total
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21.90 0.000.00 22,812.791,700.000 Local

0.00 21.90 0.00 22,812.79Base

CABRERA CAPITAL MARKETS USD/DTC713661304 PEREGRINE PHARMACEUTICALS 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,300.000 0.001.074900Local1.000000
1.074900 0.00 15.60Base

15.60
0.00
0.00 1,412.97

1,412.97

CABRERA CAPITAL MARKETS USD/DTC71375U101 PERFICIENT INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

200.000 0.0016.570000Local1.000000
16.570000 0.00 2.40Base

2.40
0.00
0.00 3,316.40

3,316.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0016.810000Local1.000000
16.810000 0.00 1.50Base

1.50
0.00
0.00 1,682.50

1,682.50
71375U101 Total

3.90 0.000.00 4,998.90300.000 Local

0.00 3.90 0.00 4,998.90Base

CABRERA CAPITAL MARKETS USD/DTC71377G100 PERFORMANCE SPORTS GROUP LTD 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

900.000 0.0012.328000Local1.000000
12.328000 0.00 10.80Base

10.80
0.00
0.00 11,106.00

11,106.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0010.160000Local1.000000
10.160000 0.00 6.00Base

6.00
0.00
0.00 4,070.00

4,070.00
71377G100 Total

16.80 0.000.00 15,176.001,300.000 Local

0.00 16.80 0.00 15,176.00Base

CABRERA CAPITAL MARKETS USD/DTC713831105 PERICOM SEMICONDUCTOR CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

500.000 0.0017.703800Local1.000000
17.703800 0.00 6.00Base

6.00
0.00
0.00 8,857.90

8,857.90

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015
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100.000 0.0017.685000Local1.000000
17.685000 0.00 1.50Base

1.50
0.00
0.00 1,770.00

1,770.00
713831105 Total

7.50 0.000.00 10,627.90600.000 Local

0.00 7.50 0.00 10,627.90Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC717098206 PFSWEB INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0015.050000Local1.000000
15.050000 0.00 1.50Base

1.50
0.00
0.00 1,506.50

1,506.50

CABRERA CAPITAL MARKETS USD/DTC71714F104 PHARMERICA CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.0029.691700Local1.000000
29.691700 0.00 7.20Base

7.20
0.00
0.00 17,822.22

17,822.22

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0033.610000Local1.000000
33.610000 0.00 1.50Base

1.50
0.00
0.00 3,362.50

3,362.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0030.680000Local1.000000
30.680000 0.00 1.50Base

1.50
0.00
0.00 3,069.50

3,069.50
71714F104 Total

10.20 0.000.00 24,254.22800.000 Local

0.00 10.20 0.00 24,254.22Base

CABRERA CAPITAL MARKETS USD/DTC719405102 PHOTRONICS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,500.000 0.009.675000Local1.000000
9.675000 0.00 18.00Base

18.00
0.00
0.00 14,530.50

14,530.50

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0010.040000Local1.000000
10.040000 0.00 3.00Base

3.00
0.00
0.00 2,011.00

2,011.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0012.690000Local1.000000 6.00 0.00 5,082.00
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12.690000 0.00 6.00Base 0.00 5,082.00
719405102 Total

27.00 0.000.00 21,623.502,100.000 Local

0.00 27.00 0.00 21,623.50Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC71943U104 PHYSICIANS REALTY TRUST 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0015.550000Local1.000000
15.550000 0.00 1.50Base

1.50
0.00
0.00 1,556.50

1,556.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,400.000 0.0016.139400Local1.000000
16.139400 0.00 16.80Base

16.80
0.00
0.00 22,611.96

22,611.96

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

5,400.000 0.0015.792800Local1.000000
15.792800 0.00 54.00Base

54.00
0.00
0.00 85,335.12

85,335.12

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0015.269700Local1.000000
15.269700 0.00 4.50Base

4.50
0.00
0.00 4,585.41

4,585.41

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0016.114000Local1.000000
16.114000 0.00 7.50Base

7.50
0.00
0.00 8,064.50

8,064.50
71943U104 Total

84.30 0.000.00 122,153.497,700.000 Local

0.00 84.30 0.00 122,153.49Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC720186105 PIEDMONT NATURAL GAS CO 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0041.830000Local1.000000
41.830000 0.00 1.50Base

1.50
0.00
0.00 4,184.50

4,184.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,600.000 0.0042.832200Local1.000000
42.832200 0.00 19.20Base

19.20
0.00
0.00 68,550.72

68,550.72
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0057.616700Local1.000000
57.616700 0.00 4.50Base

4.50
0.00
0.00 17,289.51

17,289.51

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0057.155000Local1.000000
57.155000 0.00 6.00Base

6.00
0.00
0.00 22,868.00

22,868.00
720186105 Total

31.20 0.000.00 112,892.732,400.000 Local

0.00 31.20 0.00 112,892.73Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC72346Q104 PINNACLE FINANCIAL PARTNERS 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0052.390000Local1.000000
52.390000 0.00 1.50Base

1.50
0.00
0.00 5,240.50

5,240.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0053.345800Local1.000000
53.345800 0.00 7.20Base

7.20
0.00
0.00 32,014.68

32,014.68

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0053.690000Local1.000000
53.690000 0.00 1.50Base

1.50
0.00
0.00 5,370.50

5,370.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0053.232900Local1.000000
53.232900 0.00 3.00Base

3.00
0.00
0.00 10,649.58

10,649.58
72346Q104 Total

13.20 0.000.00 53,275.261,000.000 Local

0.00 13.20 0.00 53,275.26Base

CABRERA CAPITAL MARKETS USD/DTC723664108 PIONEER ENERGY SERVICES CORP 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

1,400.000 0.002.912300Local1.000000
2.912300 0.00 16.80Base

16.80
0.00
0.00 4,094.02

4,094.02
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CABRERA CAPITAL MARKETS USD/DTC724078100 PIPER JAFFRAY COS 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0037.481700Local1.000000
37.481700 0.00 3.60Base

3.60
0.00
0.00 11,248.11

11,248.11

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0041.180000Local1.000000
41.180000 0.00 1.50Base

1.50
0.00
0.00 4,119.50

4,119.50
724078100 Total

5.10 0.000.00 15,367.61400.000 Local

0.00 5.10 0.00 15,367.61Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC72703H101 PLANET FITNESS INC   CL A 07 Oct 2015 0.02COMMON STOCK USD.000 13 Oct 2015

3,900.000 0.0016.273300Local1.000000
16.273300 0.00 58.50Base

58.50
0.00
0.00 63,524.37

63,524.37

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0016.865000Local1.000000
16.865000 0.00 2.40Base

2.40
0.00
0.00 3,375.40

3,375.40
72703H101 Total

60.90 0.000.00 66,899.774,100.000 Local

0.00 60.90 0.00 66,899.77Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC729132100 PLEXUS CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0041.100000Local1.000000
41.100000 0.00 1.50Base

1.50
0.00
0.00 4,111.50

4,111.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0040.906600Local1.000000
40.906600 0.00 4.80Base

4.80
0.00
0.00 16,367.44

16,367.44

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0036.215000Local1.000000
36.215000 0.00 1.50Base

1.50
0.00
0.00 3,623.00

3,623.00

Books Closed Prepared by State StreetPage 1334



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0035.580000Local1.000000
35.580000 0.00 1.50Base

1.50
0.00
0.00 3,559.50

3,559.50
729132100 Total

9.30 0.000.00 27,661.44700.000 Local

0.00 9.30 0.00 27,661.44Base

CABRERA CAPITAL MARKETS USD/DTC72919P202 PLUG POWER INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,600.000 0.002.497100Local1.000000
2.497100 0.00 19.20Base

19.20
0.00
0.00 4,014.56

4,014.56

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC73172K104 POLYCOM INC 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

300.000 0.0012.875000Local1.000000
12.875000 0.00 4.50Base

4.50
0.00
0.00 3,867.00

3,867.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,700.000 0.0013.052000Local1.000000
13.052000 0.00 32.40Base

32.40
0.00
0.00 35,272.80

35,272.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.0013.173800Local1.000000
13.173800 0.00 6.00Base

6.00
0.00
0.00 5,275.52

5,275.52

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

700.000 0.0013.203600Local1.000000
13.203600 0.00 10.50Base

10.50
0.00
0.00 9,253.02

9,253.02
73172K104 Total

53.40 0.000.00 53,668.344,100.000 Local

0.00 53.40 0.00 53,668.34Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC736508847 PORTLAND GENERAL ELECTRIC CO 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

200.000 0.0038.320000Local1.000000
38.320000 0.00 3.00Base

3.00
0.00
0.00 7,667.00

7,667.00
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,800.000 0.0038.684300Local1.000000
38.684300 0.00 21.60Base

21.60
0.00
0.00 69,653.34

69,653.34

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0035.550000Local1.000000
35.550000 0.00 3.00Base

3.00
0.00
0.00 7,113.00

7,113.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0037.286000Local1.000000
37.286000 0.00 7.50Base

7.50
0.00
0.00 18,650.50

18,650.50
736508847 Total

35.10 0.000.00 103,083.842,700.000 Local

0.00 35.10 0.00 103,083.84Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC737446104 POST HOLDINGS INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0060.960000Local1.000000
60.960000 0.00 1.50Base

1.50
0.00
0.00 6,097.50

6,097.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0060.583200Local1.000000
60.583200 0.00 14.40Base

14.40
0.00
0.00 72,714.24

72,714.24

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0060.215000Local1.000000
60.215000 0.00 3.00Base

3.00
0.00
0.00 12,046.00

12,046.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0064.049000Local1.000000
64.049000 0.00 4.50Base

4.50
0.00
0.00 19,219.20

19,219.20
737446104 Total

23.40 0.000.00 110,076.941,800.000 Local

0.00 23.40 0.00 110,076.94Base
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CABRERA CAPITAL MARKETS USD/DTC737630103 POTLATCH CORP 20 Oct 2015 0.01REIT USD1. 23 Oct 2015

200.000 0.0029.580000Local1.000000
29.580000 0.00 2.40Base

2.40
0.00
0.00 5,918.40

5,918.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0031.080000Local1.000000
31.080000 0.00 1.50Base

1.50
0.00
0.00 3,109.50

3,109.50
737630103 Total

3.90 0.000.00 9,027.90300.000 Local

0.00 3.90 0.00 9,027.90Base

CABRERA CAPITAL MARKETS USD/DTC739128106 POWELL INDUSTRIES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0033.097500Local1.000000
33.097500 0.00 2.40Base

2.40
0.00
0.00 6,621.90

6,621.90

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0032.980000Local1.000000
32.980000 0.00 1.50Base

1.50
0.00
0.00 3,299.50

3,299.50
739128106 Total

3.90 0.000.00 9,921.40300.000 Local

0.00 3.90 0.00 9,921.40Base

CABRERA CAPITAL MARKETS USD/DTC739276103 POWER INTEGRATIONS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

200.000 0.0046.930000Local1.000000
46.930000 0.00 2.40Base

2.40
0.00
0.00 9,388.40

9,388.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0048.150000Local1.000000
48.150000 0.00 1.50Base

1.50
0.00
0.00 4,816.50

4,816.50
739276103 Total

3.90 0.000.00 14,204.90300.000 Local

0.00 3.90 0.00 14,204.90Base
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CABRERA CAPITAL MARKETS USD/DTC73936N105 POWERSECURE INTERNATIONAL IN 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0012.397500Local1.000000
12.397500 0.00 4.80Base

4.80
0.00
0.00 4,963.80

4,963.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0014.340000Local1.000000
14.340000 0.00 3.00Base

3.00
0.00
0.00 2,871.00

2,871.00
73936N105 Total

7.80 0.000.00 7,834.80600.000 Local

0.00 7.80 0.00 7,834.80Base

CABRERA CAPITAL MARKETS USD/DTC740367404 PREFERRED BANK/LOS ANGELES 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

300.000 0.0032.023300Local1.000000
32.023300 0.00 3.60Base

3.60
0.00
0.00 9,610.59

9,610.59

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0034.330000Local1.000000
34.330000 0.00 1.50Base

1.50
0.00
0.00 3,434.50

3,434.50
740367404 Total

5.10 0.000.00 13,045.09400.000 Local

0.00 5.10 0.00 13,045.09Base

CABRERA CAPITAL MARKETS USD/DTC74039L103 PREFERRED APARTMENT COMMUN A 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

500.000 0.0011.934000Local1.000000
11.934000 0.00 6.00Base

6.00
0.00
0.00 5,973.00

5,973.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0012.459300Local1.000000
12.459300 0.00 3.00Base

3.00
0.00
0.00 2,494.86

2,494.86
74039L103 Total

9.00 0.000.00 8,467.86700.000 Local

0.00 9.00 0.00 8,467.86Base

Books Closed Prepared by State StreetPage 1338



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015
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CABRERA CAPITAL MARKETS USD/DTC740444104 PREFORMED LINE PRODUCTS CO 20 Oct 2015 0.01COMMON STOCK USD2. 23 Oct 2015

100.000 0.0042.480000Local1.000000
42.480000 0.00 1.20Base

1.20
0.00
0.00 4,249.20

4,249.20

CABRERA CAPITAL MARKETS USD/DTC740585104 PREMIERE GLOBAL SERVICES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,100.000 0.0013.758700Local1.000000
13.758700 0.00 13.20Base

13.20
0.00
0.00 15,147.77

15,147.77

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0013.670000Local1.000000
13.670000 0.00 3.00Base

3.00
0.00
0.00 2,737.00

2,737.00
740585104 Total

16.20 0.000.00 17,884.771,300.000 Local

0.00 16.20 0.00 17,884.77Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC74164F103 PRIMORIS SERVICES CORP 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

100.000 0.0020.530000Local1.000000
20.530000 0.00 1.50Base

1.50
0.00
0.00 2,054.50

2,054.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0019.833700Local1.000000
19.833700 0.00 2.40Base

2.40
0.00
0.00 3,969.14

3,969.14

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0022.240000Local1.000000
22.240000 0.00 1.50Base

1.50
0.00
0.00 2,225.50

2,225.50
74164F103 Total

5.40 0.000.00 8,249.14400.000 Local

0.00 5.40 0.00 8,249.14Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC74164M108 PRIMERICA INC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0046.320000Local1.000000
46.320000 0.00 1.50Base

1.50
0.00
0.00 4,633.50

4,633.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0046.346700Local1.000000
46.346700 0.00 12.00Base

12.00
0.00
0.00 46,358.70

46,358.70

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0049.315000Local1.000000
49.315000 0.00 3.00Base

3.00
0.00
0.00 9,866.00

9,866.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0048.095000Local1.000000
48.095000 0.00 3.00Base

3.00
0.00
0.00 9,622.00

9,622.00
74164M108 Total

19.50 0.000.00 70,480.201,500.000 Local

0.00 19.50 0.00 70,480.20Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC742962103 PRIVATEBANCORP INC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

200.000 0.0040.015000Local1.000000
40.015000 0.00 3.00Base

3.00
0.00
0.00 8,006.00

8,006.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,500.000 0.0040.448900Local1.000000
40.448900 0.00 18.00Base

18.00
0.00
0.00 60,691.35

60,691.35

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0042.630000Local1.000000
42.630000 0.00 3.00Base

3.00
0.00
0.00 8,529.00

8,529.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0042.624800Local1.000000
42.624800 0.00 6.00Base

6.00
0.00
0.00 17,055.92

17,055.92
742962103 Total

30.00 0.000.00 94,282.272,300.000 Local

0.00 30.00 0.00 94,282.27Base
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CABRERA CAPITAL MARKETS USD/DTC743312100 PROGRESS SOFTWARE CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,100.000 0.0024.452100Local1.000000
24.452100 0.00 13.20Base

13.20
0.00
0.00 26,910.51

26,910.51

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0023.910000Local1.000000
23.910000 0.00 1.50Base

1.50
0.00
0.00 2,392.50

2,392.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0022.981700Local1.000000
22.981700 0.00 4.50Base

4.50
0.00
0.00 6,899.01

6,899.01
743312100 Total

19.20 0.000.00 36,202.021,500.000 Local

0.00 19.20 0.00 36,202.02Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC743606105 PROSPERITY BANCSHARES INC 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

200.000 0.0049.235000Local1.000000
49.235000 0.00 3.00Base

3.00
0.00
0.00 9,850.00

9,850.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,400.000 0.0049.915100Local1.000000
49.915100 0.00 16.80Base

16.80
0.00
0.00 69,897.94

69,897.94

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0052.550000Local1.000000
52.550000 0.00 3.00Base

3.00
0.00
0.00 10,513.00

10,513.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0049.557700Local1.000000
49.557700 0.00 6.00Base

6.00
0.00
0.00 19,829.08

19,829.08
743606105 Total

28.80 0.000.00 110,090.022,200.000 Local

0.00 28.80 0.00 110,090.02Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC74386T105 PROVIDENT FINANCIAL SERVICES 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0020.290000Local1.000000
20.290000 0.00 1.50Base

1.50
0.00
0.00 2,030.50

2,030.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,300.000 0.0020.575900Local1.000000
20.575900 0.00 15.60Base

15.60
0.00
0.00 26,764.27

26,764.27

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0020.220000Local1.000000
20.220000 0.00 3.00Base

3.00
0.00
0.00 4,047.00

4,047.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0020.500000Local1.000000
20.500000 0.00 4.50Base

4.50
0.00
0.00 6,154.50

6,154.50
74386T105 Total

24.60 0.000.00 38,996.271,900.000 Local

0.00 24.60 0.00 38,996.27Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC747277101 QLOGIC CORP 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

200.000 0.0010.905000Local1.000000
10.905000 0.00 3.00Base

3.00
0.00
0.00 2,184.00

2,184.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,700.000 0.0010.882600Local1.000000
10.882600 0.00 20.40Base

20.40
0.00
0.00 18,520.82

18,520.82

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0012.238300Local1.000000
12.238300 0.00 4.50Base

4.50
0.00
0.00 3,675.99

3,675.99

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0012.514000Local1.000000
12.514000 0.00 7.50Base

7.50
0.00
0.00 6,264.50

6,264.50
747277101 Total
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35.40 0.000.00 30,645.312,700.000 Local

0.00 35.40 0.00 30,645.31Base

CABRERA CAPITAL MARKETS USD/DTC74727A104 QCR HOLDINGS INC 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

200.000 0.0021.892000Local1.000000
21.892000 0.00 2.40Base

2.40
0.00
0.00 4,380.80

4,380.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0024.025000Local1.000000
24.025000 0.00 1.50Base

1.50
0.00
0.00 2,404.00

2,404.00
74727A104 Total

3.90 0.000.00 6,784.80300.000 Local

0.00 3.90 0.00 6,784.80Base

CABRERA CAPITAL MARKETS USD/DTC74727D306 QAD INC A 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0026.747500Local1.000000
26.747500 0.00 2.40Base

2.40
0.00
0.00 5,351.90

5,351.90

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0022.600000Local1.000000
22.600000 0.00 1.50Base

1.50
0.00
0.00 2,261.50

2,261.50
74727D306 Total

3.90 0.000.00 7,613.40300.000 Local

0.00 3.90 0.00 7,613.40Base

CABRERA CAPITAL MARKETS USD/DTC747301109 QUAD GRAPHICS INC 20 Oct 2015 0.01COMMON STOCK USD.025 23 Oct 2015

600.000 0.0013.114200Local1.000000
13.114200 0.00 7.20Base

7.20
0.00
0.00 7,875.72

7,875.72

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.009.905000Local1.000000
9.905000 0.00 3.00Base

3.00
0.00
0.00 1,984.00

1,984.00
747301109 Total

10.20 0.000.00 9,859.72800.000 Local
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0.00 10.20 0.00 9,859.72Base

CABRERA CAPITAL MARKETS USD/DTC747316107 QUAKER CHEMICAL CORP 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

100.000 0.0082.766000Local1.000000
82.766000 0.00 1.20Base

1.20
0.00
0.00 8,277.80

8,277.80

CABRERA CAPITAL MARKETS USD/DTC747619104 QUANEX BUILDING PRODUCTS 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

700.000 0.0019.937100Local1.000000
19.937100 0.00 8.40Base

8.40
0.00
0.00 13,964.37

13,964.37

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.280000Local1.000000
18.280000 0.00 1.50Base

1.50
0.00
0.00 1,829.50

1,829.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0020.130000Local1.000000
20.130000 0.00 1.50Base

1.50
0.00
0.00 2,014.50

2,014.50
747619104 Total

11.40 0.000.00 17,808.37900.000 Local

0.00 11.40 0.00 17,808.37Base

CABRERA CAPITAL MARKETS USD/DTC747906204 QUANTUM CORP 20 Oct 2015 10 0.01COMMON STOCK USD.01 02 Nov 2015

4,700.000 0.000.896200Local1.000000
0.896200 0.00 56.40Base

56.40
0.00
0.00 4,268.54

4,268.54

CABRERA CAPITAL MARKETS USD/DTC74838J101 QUIDEL CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

400.000 0.0018.305000Local1.000000
18.305000 0.00 4.80Base

4.80
0.00
0.00 7,326.80

7,326.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0021.850000Local1.000000
21.850000 0.00 1.50Base

1.50
0.00
0.00 2,186.50

2,186.50
74838J101 Total

6.30 0.000.00 9,513.30500.000 Local
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0.00 6.30 0.00 9,513.30Base

CABRERA CAPITAL MARKETS USD/DTC74874Q100 QUINSTREET INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

800.000 0.006.016300Local1.000000
6.016300 0.00 9.60Base

9.60
0.00
0.00 4,822.64

4,822.64

CABRERA CAPITAL MARKETS USD/DTC749227609 RAIT FINANCIAL TRUST 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

1,900.000 0.005.131200Local1.000000
5.131200 0.00 22.80Base

22.80
0.00
0.00 9,772.08

9,772.08

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

800.000 0.002.746600Local1.000000
2.746600 0.00 12.00Base

12.00
0.00
0.00 2,209.28

2,209.28
749227609 Total

34.80 0.000.00 11,981.362,700.000 Local

0.00 34.80 0.00 11,981.36Base

CABRERA CAPITAL MARKETS USD/DTC74937W102 RCS CAPITAL CORP CLASS A 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,000.000 0.001.151900Local1.000000
1.151900 0.00 12.00Base

12.00
0.00
0.00 1,163.90

1,163.90

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC749607107 RLI CORP 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0056.310000Local1.000000
56.310000 0.00 1.50Base

1.50
0.00
0.00 5,632.50

5,632.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

800.000 0.0060.013800Local1.000000
60.013800 0.00 9.60Base

9.60
0.00
0.00 48,020.64

48,020.64

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0060.360000Local1.000000
60.360000 0.00 1.50Base

1.50
0.00
0.00 6,037.50

6,037.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0059.423000Local1.000000 4.50 0.00 17,831.40
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59.423000 0.00 4.50Base 0.00 17,831.40
749607107 Total

17.10 0.000.00 77,522.041,300.000 Local

0.00 17.10 0.00 77,522.04Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC74965L101 RLJ LODGING TRUST 15 Oct 2015 0.02REIT 20 Oct 2015

200.000 0.0026.500000Local1.000000
26.500000 0.00 3.00Base

3.00
0.00
0.00 5,303.00

5,303.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,700.000 0.0026.719800Local1.000000
26.719800 0.00 20.40Base

20.40
0.00
0.00 45,444.06

45,444.06

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0024.547500Local1.000000
24.547500 0.00 3.00Base

3.00
0.00
0.00 4,912.50

4,912.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0022.758000Local1.000000
22.758000 0.00 7.50Base

7.50
0.00
0.00 11,386.50

11,386.50
74965L101 Total

33.90 0.000.00 67,046.062,600.000 Local

0.00 33.90 0.00 67,046.06Base

SPINOFF USD/DTC74967R106 RMR GROUP INC/THE   A 15 Dec 2015COMMON STOCK

438.588 0.0012.999990Local1.000000
12.999990 0.00 0.00Base

0.00
0.00
0.00 5,701.64

5,701.64

SPINOFF USD/DTC15 Dec 2015 CANCEL

-438.588 0.0012.999990Local1.000000
12.999990 0.00 0.00Base

0.00
0.00
0.00 -5,701.64

-5,701.64

SPINOFF USD/DTC15 Dec 2015

641.094 0.0012.999996Local1.000000
12.999996 0.00 0.00Base

0.00
0.00
0.00 8,334.22

8,334.22
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SPINOFF USD/DTC15 Dec 2015 CANCEL

-641.094 0.0012.999996Local1.000000
12.999996 0.00 0.00Base

0.00
0.00
0.00 -8,334.22

-8,334.22

AUTREPAT-DISTRIBUTION USD/DTC15 Dec 2015 18 Dec 2015

641.094 0.0012.999996Local1.000000
12.999996 0.00 0.00Base

0.00
0.00
0.00 8,334.22

8,334.22

AUTREPAT-DISTRIBUTION USD/DTC15 Dec 2015 18 Dec 2015

438.588 0.0012.999990Local1.000000
12.999990 0.00 0.00Base

0.00
0.00
0.00 5,701.64

5,701.64
74967R106 Total

0.00 0.000.00 14,035.861,079.682 Local

0.00 0.00 0.00 14,035.86Base

CABRERA CAPITAL MARKETS USD/DTC74972G103 RPX CORP 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

1,100.000 0.0015.058900Local1.000000
15.058900 0.00 13.20Base

13.20
0.00
0.00 16,577.99

16,577.99

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0011.407500Local1.000000
11.407500 0.00 6.00Base

6.00
0.00
0.00 4,569.00

4,569.00
74972G103 Total

19.20 0.000.00 21,146.991,500.000 Local

0.00 19.20 0.00 21,146.99Base

CABRERA CAPITAL MARKETS USD/DTC74975N105 RTI SURGICAL INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

200.000 0.005.090000Local1.000000
5.090000 0.00 2.40Base

2.40
0.00
0.00 1,020.40

1,020.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC74978Q105 RSP PERMIAN INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0028.043600Local1.000000
28.043600 0.00 1.50Base

1.50
0.00
0.00 2,805.86

2,805.86

Books Closed Prepared by State StreetPage 1347



NHHZ
December 31, 2015

FUND:
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ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0026.622300Local1.000000
26.622300 0.00 14.40Base

14.40
0.00
0.00 31,961.16

31,961.16

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0029.015000Local1.000000
29.015000 0.00 3.00Base

3.00
0.00
0.00 5,806.00

5,806.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0025.951800Local1.000000
25.951800 0.00 6.00Base

6.00
0.00
0.00 10,386.72

10,386.72
74978Q105 Total

24.90 0.000.00 50,959.741,900.000 Local

0.00 24.90 0.00 50,959.74Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC750236101 RADIAN GROUP INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

300.000 0.0016.885000Local1.000000
16.885000 0.00 4.50Base

4.50
0.00
0.00 5,070.00

5,070.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

3,800.000 0.0016.457900Local1.000000
16.457900 0.00 45.60Base

45.60
0.00
0.00 62,585.62

62,585.62

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

600.000 0.0013.978300Local1.000000
13.978300 0.00 9.00Base

9.00
0.00
0.00 8,395.98

8,395.98

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,000.000 0.0012.884000Local1.000000
12.884000 0.00 15.00Base

15.00
0.00
0.00 12,899.00

12,899.00
750236101 Total

74.10 0.000.00 88,950.605,700.000 Local

0.00 74.10 0.00 88,950.60Base
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RHUMBLINE ADVISERS
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October 1, 2015
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Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC75025X100 RADIANT LOGISTICS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

200.000 0.004.045000Local1.000000
4.045000 0.00 2.40Base

2.40
0.00
0.00 811.40

811.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC751452202 RAMCO GERSHENSON PROPERTIES 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

200.000 0.0015.750000Local1.000000
15.750000 0.00 3.00Base

3.00
0.00
0.00 3,153.00

3,153.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,600.000 0.0016.142700Local1.000000
16.142700 0.00 19.20Base

19.20
0.00
0.00 25,847.52

25,847.52

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0016.080000Local1.000000
16.080000 0.00 3.00Base

3.00
0.00
0.00 3,219.00

3,219.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0016.795800Local1.000000
16.795800 0.00 6.00Base

6.00
0.00
0.00 6,724.32

6,724.32
751452202 Total

31.20 0.000.00 38,943.842,400.000 Local

0.00 31.20 0.00 38,943.84Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC753422104 RAPID7 INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

1,100.000 0.0020.702100Local1.000000
20.702100 0.00 16.50Base

16.50
0.00
0.00 22,788.81

22,788.81

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC754212108 RAVEN INDUSTRIES INC 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0017.790000Local1.000000
17.790000 0.00 1.50Base

1.50
0.00
0.00 1,780.50

1,780.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0017.755700Local1.000000
17.755700 0.00 8.40Base

8.40
0.00
0.00 12,437.39

12,437.39
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0017.600000Local1.000000
17.600000 0.00 1.50Base

1.50
0.00
0.00 1,761.50

1,761.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0016.151000Local1.000000
16.151000 0.00 3.00Base

3.00
0.00
0.00 3,233.20

3,233.20
754212108 Total

14.40 0.000.00 19,212.591,100.000 Local

0.00 14.40 0.00 19,212.59Base

CABRERA CAPITAL MARKETS USD/DTC75508B104 RAYONIER ADVANCED MATERIALS 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

900.000 0.008.144800Local1.000000
8.144800 0.00 10.80Base

10.80
0.00
0.00 7,341.12

7,341.12

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.009.685000Local1.000000
9.685000 0.00 6.00Base

6.00
0.00
0.00 3,880.00

3,880.00
75508B104 Total

16.80 0.000.00 11,221.121,300.000 Local

0.00 16.80 0.00 11,221.12Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC75524W108 RE/MAX HOLDINGS INC CL A 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

100.000 0.0034.590000Local1.000000
34.590000 0.00 1.50Base

1.50
0.00
0.00 3,460.50

3,460.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0035.414100Local1.000000
35.414100 0.00 2.40Base

2.40
0.00
0.00 7,085.22

7,085.22

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0038.370000Local1.000000
38.370000 0.00 1.50Base

1.50
0.00
0.00 3,838.50

3,838.50
75524W108 Total
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5.40 0.000.00 14,384.22400.000 Local

0.00 5.40 0.00 14,384.22Base

CABRERA CAPITAL MARKETS USD/DTC755408101 READING INTERNATIONAL INC A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0015.553300Local1.000000
15.553300 0.00 3.60Base

3.60
0.00
0.00 4,669.59

4,669.59

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0014.855000Local1.000000
14.855000 0.00 1.50Base

1.50
0.00
0.00 1,487.00

1,487.00
755408101 Total

5.10 0.000.00 6,156.59400.000 Local

0.00 5.10 0.00 6,156.59Base

CABRERA CAPITAL MARKETS USD/DTC75601W104 REAL INDUSTRY INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.009.754300Local1.000000
9.754300 0.00 2.40Base

2.40
0.00
0.00 1,953.26

1,953.26

CABRERA CAPITAL MARKETS USD/DTC75605L708 REALNETWORKS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

500.000 0.003.927900Local1.000000
3.927900 0.00 6.00Base

6.00
0.00
0.00 1,969.95

1,969.95

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC758075402 REDWOOD TRUST INC 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

200.000 0.0013.970000Local1.000000
13.970000 0.00 3.00Base

3.00
0.00
0.00 2,797.00

2,797.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,700.000 0.0014.008000Local1.000000
14.008000 0.00 20.40Base

20.40
0.00
0.00 23,834.00

23,834.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0012.873300Local1.000000
12.873300 0.00 4.50Base

4.50
0.00
0.00 3,866.49

3,866.49

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015
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500.000 0.0013.038000Local1.000000
13.038000 0.00 7.50Base

7.50
0.00
0.00 6,526.50

6,526.50
758075402 Total

35.40 0.000.00 37,023.992,700.000 Local

0.00 35.40 0.00 37,023.99Base

CABRERA CAPITAL MARKETS USD/DTC758932107 REGIS CORP 20 Oct 2015 0.01COMMON STOCK USD.05 23 Oct 2015

900.000 0.0012.785300Local1.000000
12.785300 0.00 10.80Base

10.80
0.00
0.00 11,517.57

11,517.57

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0016.910000Local1.000000
16.910000 0.00 3.00Base

3.00
0.00
0.00 3,385.00

3,385.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0015.140000Local1.000000
15.140000 0.00 3.00Base

3.00
0.00
0.00 3,031.00

3,031.00
758932107 Total

16.80 0.000.00 17,933.571,300.000 Local

0.00 16.80 0.00 17,933.57Base

CABRERA CAPITAL MARKETS USD/DTC75902K106 REGIONAL MANAGEMENT CORP 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

200.000 0.0016.380000Local1.000000
16.380000 0.00 2.40Base

2.40
0.00
0.00 3,278.40

3,278.40

CABRERA CAPITAL MARKETS USD/DTC75936P105 REIS INC 16 Nov 2015 0.02COMMON STOCK USD.01 19 Nov 2015

100.000 0.0024.135000Local1.000000
24.135000 0.00 1.50Base

1.50
0.00
0.00 2,415.00

2,415.00

CABRERA CAPITAL MARKETS USD/DTC75970E107 RENASANT CORP 20 Oct 2015 0.01COMMON STOCK USD5. 23 Oct 2015

800.000 0.0034.659100Local1.000000
34.659100 0.00 9.60Base

9.60
0.00
0.00 27,736.88

27,736.88

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015
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100.000 0.0035.570000Local1.000000
35.570000 0.00 1.50Base

1.50
0.00
0.00 3,558.50

3,558.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0035.860000Local1.000000
35.860000 0.00 3.00Base

3.00
0.00
0.00 7,175.00

7,175.00
75970E107 Total

14.10 0.000.00 38,470.381,100.000 Local

0.00 14.10 0.00 38,470.38Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC75971M108 REMY INTERNATIONAL INC 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

100.000 0.0029.490000Local1.000000
29.490000 0.00 1.50Base

1.50
0.00
0.00 2,950.50

2,950.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0029.482000Local1.000000
29.482000 0.00 6.00Base

6.00
0.00
0.00 14,747.00

14,747.00
75971M108 Total

7.50 0.000.00 17,697.50600.000 Local

0.00 7.50 0.00 17,697.50Base

CABRERA CAPITAL MARKETS USD/DTC75972A301 RENEWABLE ENERGY GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

900.000 0.007.987700Local1.000000
7.987700 0.00 10.80Base

10.80
0.00
0.00 7,199.73

7,199.73

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.008.872700Local1.000000
8.872700 0.00 4.50Base

4.50
0.00
0.00 2,666.31

2,666.31
75972A301 Total

15.30 0.000.00 9,866.041,200.000 Local

0.00 15.30 0.00 9,866.04Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC76009N100 RENT A CENTER INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0024.440000Local1.000000 1.50 0.00 2,445.50

Books Closed Prepared by State StreetPage 1353



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

24.440000 0.00 1.50Base 0.00 2,445.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0025.963500Local1.000000
25.963500 0.00 12.00Base

12.00
0.00
0.00 25,975.50

25,975.50

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0017.015000Local1.000000
17.015000 0.00 3.00Base

3.00
0.00
0.00 3,406.00

3,406.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0015.670000Local1.000000
15.670000 0.00 3.00Base

3.00
0.00
0.00 3,137.00

3,137.00
76009N100 Total

19.50 0.000.00 34,964.001,500.000 Local

0.00 19.50 0.00 34,964.00Base

CABRERA CAPITAL MARKETS USD/DTC760276105 REPUBLIC AIRWAYS HOLDINGS IN 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,100.000 0.005.640900Local1.000000
5.640900 0.00 13.20Base

13.20
0.00
0.00 6,218.19

6,218.19

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.004.376300Local1.000000
4.376300 0.00 6.00Base

6.00
0.00
0.00 1,756.52

1,756.52
760276105 Total

19.20 0.000.00 7,974.711,500.000 Local

0.00 19.20 0.00 7,974.71Base

CABRERA CAPITAL MARKETS USD/DTC760281204 REPUBLIC BANCORP INC CLASS A 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0025.503600Local1.000000
25.503600 0.00 2.40Base

2.40
0.00
0.00 5,103.12

5,103.12

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0025.610000Local1.000000
25.610000 0.00 1.50Base

1.50
0.00
0.00 2,562.50

2,562.50
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760281204 Total

3.90 0.000.00 7,665.62300.000 Local

0.00 3.90 0.00 7,665.62Base

CABRERA CAPITAL MARKETS USD/DTC761195205 RESOURCE AMERICA INC CL A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.007.656300Local1.000000
7.656300 0.00 3.60Base

3.60
0.00
0.00 2,300.49

2,300.49

CABRERA CAPITAL MARKETS USD/DTC76120W708 RESOURCE CAPITAL CORP 20 Oct 2015 0.01REIT USD.001 23 Oct 2015

700.000 0.0013.037100Local1.000000
13.037100 0.00 8.40Base

8.40
0.00
0.00 9,134.37

9,134.37

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0012.480000Local1.000000
12.480000 0.00 3.00Base

3.00
0.00
0.00 2,499.00

2,499.00
76120W708 Total

11.40 0.000.00 11,633.37900.000 Local

0.00 11.40 0.00 11,633.37Base

CABRERA CAPITAL MARKETS USD/DTC76122Q105 RESOURCES CONNECTION INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

700.000 0.0017.991200Local1.000000
17.991200 0.00 8.40Base

8.40
0.00
0.00 12,602.24

12,602.24

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0017.660000Local1.000000
17.660000 0.00 1.50Base

1.50
0.00
0.00 1,767.50

1,767.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0017.275000Local1.000000
17.275000 0.00 3.00Base

3.00
0.00
0.00 3,458.00

3,458.00
76122Q105 Total

12.90 0.000.00 17,827.741,000.000 Local

0.00 12.90 0.00 17,827.74Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC76131N101 RETAIL OPPORTUNITY INVESTMEN 15 Oct 2015 0.02REIT USD.0001 20 Oct 2015

100.000 0.0017.430000Local1.000000
17.430000 0.00 1.50Base

1.50
0.00
0.00 1,744.50

1,744.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,000.000 0.0017.937200Local1.000000
17.937200 0.00 24.00Base

24.00
0.00
0.00 35,898.40

35,898.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0017.430000Local1.000000
17.430000 0.00 3.00Base

3.00
0.00
0.00 3,489.00

3,489.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.0018.151700Local1.000000
18.151700 0.00 9.00Base

9.00
0.00
0.00 10,900.02

10,900.02
76131N101 Total

37.50 0.000.00 52,031.922,900.000 Local

0.00 37.50 0.00 52,031.92Base

CABRERA CAPITAL MARKETS USD/DTC76132B106 RETAILMENOT INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

800.000 0.009.495900Local1.000000
9.495900 0.00 9.60Base

9.60
0.00
0.00 7,606.32

7,606.32

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0010.195000Local1.000000
10.195000 0.00 4.50Base

4.50
0.00
0.00 3,063.00

3,063.00
76132B106 Total

14.10 0.000.00 10,669.321,100.000 Local

0.00 14.10 0.00 10,669.32Base

CABRERA CAPITAL MARKETS USD/DTC761525609 REVLON INC CLASS A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0030.482600Local1.000000
30.482600 0.00 2.40Base

2.40
0.00
0.00 6,098.92

6,098.92
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0027.930000Local1.000000
27.930000 0.00 1.50Base

1.50
0.00
0.00 2,794.50

2,794.50
761525609 Total

3.90 0.000.00 8,893.42300.000 Local

0.00 3.90 0.00 8,893.42Base

CABRERA CAPITAL MARKETS USD/DTC761565100 REX ENERGY CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,000.000 0.002.695900Local1.000000
2.695900 0.00 12.00Base

12.00
0.00
0.00 2,707.90

2,707.90

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC761624105 REX AMERICAN RESOURCES CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0058.180000Local1.000000
58.180000 0.00 1.50Base

1.50
0.00
0.00 5,819.50

5,819.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0057.418000Local1.000000
57.418000 0.00 1.20Base

1.20
0.00
0.00 5,743.00

5,743.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0052.270000Local1.000000
52.270000 0.00 1.50Base

1.50
0.00
0.00 5,228.50

5,228.50
761624105 Total

4.20 0.000.00 16,791.00300.000 Local

0.00 4.20 0.00 16,791.00Base

CABRERA CAPITAL MARKETS USD/DTC76169C100 REXFORD INDUSTRIAL REALTY IN 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

1,200.000 0.0014.983600Local1.000000
14.983600 0.00 14.40Base

14.40
0.00
0.00 17,994.72

17,994.72

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0015.485000Local1.000000
15.485000 0.00 1.50Base

1.50
0.00
0.00 1,550.00

1,550.00
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FUND:
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ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0016.316700Local1.000000
16.316700 0.00 4.50Base

4.50
0.00
0.00 4,899.51

4,899.51
76169C100 Total

20.40 0.000.00 24,444.231,600.000 Local

0.00 20.40 0.00 24,444.23Base

CABRERA CAPITAL MARKETS USD/DTC766559603 RIGEL PHARMACEUTICALS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

400.000 0.002.992500Local1.000000
2.992500 0.00 4.80Base

4.80
0.00
0.00 1,201.80

1,201.80

CABRERA CAPITAL MARKETS USD/DTC76680V108 RING ENERGY INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

500.000 0.0010.622000Local1.000000
10.622000 0.00 6.00Base

6.00
0.00
0.00 5,317.00

5,317.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.007.790000Local1.000000
7.790000 0.00 3.00Base

3.00
0.00
0.00 1,561.00

1,561.00
76680V108 Total

9.00 0.000.00 6,878.00700.000 Local

0.00 9.00 0.00 6,878.00Base

CABRERA CAPITAL MARKETS USD/DTC76973Q105 ROADRUNNER TRANSPORTATION SY 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0018.206600Local1.000000
18.206600 0.00 3.60Base

3.60
0.00
0.00 5,465.58

5,465.58

CABRERA CAPITAL MARKETS USD/DTC773111109 ROCKET FUEL INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

600.000 0.005.081400Local1.000000
5.081400 0.00 7.20Base

7.20
0.00
0.00 3,056.04

3,056.04

CABRERA CAPITAL MARKETS USD/DTC774374102 ROCKWELL MEDICAL INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

100.000 0.0011.921000Local1.000000
11.921000 0.00 1.20Base

1.20
0.00
0.00 1,193.30

1,193.30
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Units/Original Face
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC775043102 ROFIN SINAR TECHNOLOGIES INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0028.000000Local1.000000
28.000000 0.00 1.50Base

1.50
0.00
0.00 2,801.50

2,801.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0027.536000Local1.000000
27.536000 0.00 6.00Base

6.00
0.00
0.00 13,774.00

13,774.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0026.580000Local1.000000
26.580000 0.00 3.00Base

3.00
0.00
0.00 5,319.00

5,319.00
775043102 Total

10.50 0.000.00 21,894.50800.000 Local

0.00 10.50 0.00 21,894.50Base

CABRERA CAPITAL MARKETS USD/DTC775133101 ROGERS CORP 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

200.000 0.0054.660000Local1.000000
54.660000 0.00 2.40Base

2.40
0.00
0.00 10,934.40

10,934.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0049.030000Local1.000000
49.030000 0.00 1.50Base

1.50
0.00
0.00 4,904.50

4,904.50
775133101 Total

3.90 0.000.00 15,838.90300.000 Local

0.00 3.90 0.00 15,838.90Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC779287101 ROUSE PROPERTIES INC 15 Oct 2015 0.02REIT 20 Oct 2015

100.000 0.0016.450000Local1.000000
16.450000 0.00 1.50Base

1.50
0.00
0.00 1,646.50

1,646.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0018.125500Local1.000000
18.125500 0.00 8.40Base

8.40
0.00
0.00 12,696.25

12,696.25
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0015.860000Local1.000000
15.860000 0.00 1.50Base

1.50
0.00
0.00 1,587.50

1,587.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0014.671000Local1.000000
14.671000 0.00 3.00Base

3.00
0.00
0.00 2,937.20

2,937.20
779287101 Total

14.40 0.000.00 18,867.451,100.000 Local

0.00 14.40 0.00 18,867.45Base

CABRERA CAPITAL MARKETS USD/DTC779376102 ROVI CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,900.000 0.0011.450200Local1.000000
11.450200 0.00 22.80Base

22.80
0.00
0.00 21,778.18

21,778.18

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.009.820000Local1.000000
9.820000 0.00 3.00Base

3.00
0.00
0.00 1,967.00

1,967.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0010.930000Local1.000000
10.930000 0.00 7.50Base

7.50
0.00
0.00 5,472.50

5,472.50
779376102 Total

33.30 0.000.00 29,217.682,600.000 Local

0.00 33.30 0.00 29,217.68Base

CABRERA CAPITAL MARKETS USD/DTC781182100 RUBY TUESDAY INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,400.000 0.005.521000Local1.000000
5.521000 0.00 16.80Base

16.80
0.00
0.00 7,746.20

7,746.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.005.361000Local1.000000
5.361000 0.00 7.50Base

7.50
0.00
0.00 2,688.00

2,688.00
781182100 Total
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24.30 0.000.00 10,434.201,900.000 Local

0.00 24.30 0.00 10,434.20Base

CABRERA CAPITAL MARKETS USD/DTC781270103 RUDOLPH TECHNOLOGIES INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

600.000 0.0012.891800Local1.000000
12.891800 0.00 7.20Base

7.20
0.00
0.00 7,742.28

7,742.28

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0013.980000Local1.000000
13.980000 0.00 1.50Base

1.50
0.00
0.00 1,399.50

1,399.50
781270103 Total

8.70 0.000.00 9,141.78700.000 Local

0.00 8.70 0.00 9,141.78Base

CABRERA CAPITAL MARKETS USD/DTC781846209 RUSH ENTERPRISES INC CL A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

700.000 0.0026.244400Local1.000000
26.244400 0.00 8.40Base

8.40
0.00
0.00 18,379.48

18,379.48

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 5 0.0224 Nov 2015

100.000 0.0022.785000Local1.000000
22.785000 0.00 1.50Base

1.50
0.00
0.00 2,280.00

2,280.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0021.220000Local1.000000
21.220000 0.00 3.00Base

3.00
0.00
0.00 4,247.00

4,247.00
781846209 Total

12.90 0.000.00 24,906.481,000.000 Local

0.00 12.90 0.00 24,906.48Base

CABRERA CAPITAL MARKETS USD/DTC783332109 RUTH S HOSPITALITY GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0015.675000Local1.000000
15.675000 0.00 2.40Base

2.40
0.00
0.00 3,137.40

3,137.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015
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100.000 0.0016.230000Local1.000000
16.230000 0.00 1.50Base

1.50
0.00
0.00 1,624.50

1,624.50
783332109 Total

3.90 0.000.00 4,761.90300.000 Local

0.00 3.90 0.00 4,761.90Base

CABRERA CAPITAL MARKETS USD/DTC783754104 RYERSON HOLDING CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.005.983100Local1.000000
5.983100 0.00 3.60Base

3.60
0.00
0.00 1,798.53

1,798.53

CABRERA CAPITAL MARKETS USD/DTC783859101 S + T BANCORP INC 20 Oct 2015 0.01COMMON STOCK USD2.5 23 Oct 2015

700.000 0.0032.497500Local1.000000
32.497500 0.00 8.40Base

8.40
0.00
0.00 22,756.65

22,756.65

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0032.400000Local1.000000
32.400000 0.00 1.50Base

1.50
0.00
0.00 3,241.50

3,241.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0031.170000Local1.000000
31.170000 0.00 3.00Base

3.00
0.00
0.00 6,237.00

6,237.00
783859101 Total

12.90 0.000.00 32,235.151,000.000 Local

0.00 12.90 0.00 32,235.15Base

CABRERA CAPITAL MARKETS USD/DTC784178303 SFX ENTERTAINMENT INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

600.000 0.001.109200Local1.000000
1.109200 0.00 7.20Base

7.20
0.00
0.00 672.72

672.72

CABRERA CAPITAL MARKETS USD/DTC784305104 SJW CORP 20 Oct 2015 0.01COMMON STOCK USD1.04 23 Oct 2015

400.000 0.0033.137100Local1.000000
33.137100 0.00 4.80Base

4.80
0.00
0.00 13,259.64

13,259.64

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015
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100.000 0.0029.852500Local1.000000
29.852500 0.00 1.50Base

1.50
0.00
0.00 2,986.75

2,986.75
784305104 Total

6.30 0.000.00 16,246.39500.000 Local

0.00 6.30 0.00 16,246.39Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC78573L106 SABRA HEALTH CARE REIT INC 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0023.150000Local1.000000
23.150000 0.00 1.50Base

1.50
0.00
0.00 2,316.50

2,316.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,100.000 0.0023.597400Local1.000000
23.597400 0.00 13.20Base

13.20
0.00
0.00 25,970.34

25,970.34

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0019.000000Local1.000000
19.000000 0.00 3.00Base

3.00
0.00
0.00 3,803.00

3,803.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0019.975000Local1.000000
19.975000 0.00 4.50Base

4.50
0.00
0.00 5,997.00

5,997.00
78573L106 Total

22.20 0.000.00 38,086.841,700.000 Local

0.00 22.20 0.00 38,086.84Base

CABRERA CAPITAL MARKETS USD/DTC786449207 SAFEGUARD SCIENTIFICS INC 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

400.000 0.0017.007500Local1.000000
17.007500 0.00 4.80Base

4.80
0.00
0.00 6,807.80

6,807.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC78648T100 SAFETY INSURANCE GROUP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0057.900000Local1.000000
57.900000 0.00 1.50Base

1.50
0.00
0.00 5,791.50

5,791.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

300.000 0.0058.536600Local1.000000 3.60 0.00 17,564.58
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58.536600 0.00 3.60Base 0.00 17,564.58

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0055.270000Local1.000000
55.270000 0.00 1.50Base

1.50
0.00
0.00 5,528.50

5,528.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0053.780000Local1.000000
53.780000 0.00 1.50Base

1.50
0.00
0.00 5,379.50

5,379.50
78648T100 Total

8.10 0.000.00 34,264.08600.000 Local

0.00 8.10 0.00 34,264.08Base

CABRERA CAPITAL MARKETS USD/DTC786598300 SAGA COMMUNICATIONS INC CL A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0040.700000Local1.000000
40.700000 0.00 1.20Base

1.20
0.00
0.00 4,071.20

4,071.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0044.000000Local1.000000
44.000000 0.00 1.50Base

1.50
0.00
0.00 4,401.50

4,401.50
786598300 Total

2.70 0.000.00 8,472.70200.000 Local

0.00 2.70 0.00 8,472.70Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC790148100 ST JOE CO/THE 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0021.390000Local1.000000
21.390000 0.00 1.50Base

1.50
0.00
0.00 2,140.50

2,140.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,400.000 0.0021.173500Local1.000000
21.173500 0.00 16.80Base

16.80
0.00
0.00 29,659.70

29,659.70

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0019.130000Local1.000000
19.130000 0.00 1.50Base

1.50
0.00
0.00 1,914.50

1,914.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0018.715000Local1.000000
18.715000 0.00 4.50Base

4.50
0.00
0.00 5,619.00

5,619.00
790148100 Total

24.30 0.000.00 39,333.701,900.000 Local

0.00 24.30 0.00 39,333.70Base

CABRERA CAPITAL MARKETS USD/DTC79970Y105 SANCHEZ ENERGY CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,200.000 0.007.890700Local1.000000
7.890700 0.00 14.40Base

14.40
0.00
0.00 9,483.24

9,483.24

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.004.156300Local1.000000
4.156300 0.00 6.00Base

6.00
0.00
0.00 1,668.52

1,668.52
79970Y105 Total

20.40 0.000.00 11,151.761,600.000 Local

0.00 20.40 0.00 11,151.76Base

CABRERA CAPITAL MARKETS USD/DTC800013104 SANDERSON FARMS INC 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

500.000 0.0065.752000Local1.000000
65.752000 0.00 6.00Base

6.00
0.00
0.00 32,882.00

32,882.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0068.470000Local1.000000
68.470000 0.00 1.50Base

1.50
0.00
0.00 6,848.50

6,848.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0072.980000Local1.000000
72.980000 0.00 1.50Base

1.50
0.00
0.00 7,299.50

7,299.50
800013104 Total

9.00 0.000.00 47,030.00700.000 Local

0.00 9.00 0.00 47,030.00Base
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CABRERA CAPITAL MARKETS USD/DTC80007P307 SANDRIDGE ENERGY INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

9,500.000 0.000.397900Local1.000000
0.397900 0.00 114.00Base

114.00
0.00
0.00 3,894.05

3,894.05

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC800363103 SANDY SPRING BANCORP INC 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0026.770000Local1.000000
26.770000 0.00 1.50Base

1.50
0.00
0.00 2,678.50

2,678.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0027.199800Local1.000000
27.199800 0.00 6.00Base

6.00
0.00
0.00 13,605.90

13,605.90
800363103 Total

7.50 0.000.00 16,284.40600.000 Local

0.00 7.50 0.00 16,284.40Base

CABRERA CAPITAL MARKETS USD/DTC800422107 JOHN B. SANFILIPPO + SON INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0051.374400Local1.000000
51.374400 0.00 2.40Base

2.40
0.00
0.00 10,277.28

10,277.28

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC801056102 SANMINA CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0023.620000Local1.000000
23.620000 0.00 1.50Base

1.50
0.00
0.00 2,363.50

2,363.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,700.000 0.0024.062200Local1.000000
24.062200 0.00 20.40Base

20.40
0.00
0.00 40,926.14

40,926.14

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0023.240000Local1.000000
23.240000 0.00 3.00Base

3.00
0.00
0.00 4,651.00

4,651.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0020.916300Local1.000000
20.916300 0.00 7.50Base

7.50
0.00
0.00 10,465.65

10,465.65
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Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

801056102 Total

32.40 0.000.00 58,406.292,500.000 Local

0.00 32.40 0.00 58,406.29Base

CABRERA CAPITAL MARKETS USD/DTC806037107 SCANSOURCE INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

600.000 0.0038.928800Local1.000000
38.928800 0.00 7.20Base

7.20
0.00
0.00 23,364.48

23,364.48

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0036.500000Local1.000000
36.500000 0.00 1.50Base

1.50
0.00
0.00 3,651.50

3,651.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0033.940000Local1.000000
33.940000 0.00 1.50Base

1.50
0.00
0.00 3,395.50

3,395.50
806037107 Total

10.20 0.000.00 30,411.48800.000 Local

0.00 10.20 0.00 30,411.48Base

CABRERA CAPITAL MARKETS USD/DTC806882106 SCHNITZER STEEL INDS INC A 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

600.000 0.0016.756700Local1.000000
16.756700 0.00 7.20Base

7.20
0.00
0.00 10,061.22

10,061.22

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0015.044000Local1.000000
15.044000 0.00 3.00Base

3.00
0.00
0.00 3,011.80

3,011.80
806882106 Total

10.20 0.000.00 13,073.02800.000 Local

0.00 10.20 0.00 13,073.02Base

CABRERA CAPITAL MARKETS USD/DTC807066105 SCHOLASTIC CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.0040.495800Local1.000000
40.495800 0.00 7.20Base

7.20
0.00
0.00 24,304.68

24,304.68
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0041.085000Local1.000000
41.085000 0.00 3.00Base

3.00
0.00
0.00 8,220.00

8,220.00
807066105 Total

10.20 0.000.00 32,524.68800.000 Local

0.00 10.20 0.00 32,524.68Base

CABRERA CAPITAL MARKETS USD/DTC808194104 SCHULMAN (A.) INC 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

100.000 0.0037.900000Local1.000000
37.900000 0.00 1.20Base

1.20
0.00
0.00 3,791.20

3,791.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC808541106 SCHWEITZER MAUDUIT INTL INC 15 Oct 2015 0.02COMMON STOCK USD.1 20 Oct 2015

100.000 0.0038.110000Local1.000000
38.110000 0.00 1.50Base

1.50
0.00
0.00 3,812.50

3,812.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0038.453100Local1.000000
38.453100 0.00 6.00Base

6.00
0.00
0.00 19,232.55

19,232.55

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0039.980000Local1.000000
39.980000 0.00 1.50Base

1.50
0.00
0.00 3,999.50

3,999.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0041.510600Local1.000000
41.510600 0.00 3.00Base

3.00
0.00
0.00 8,305.12

8,305.12
808541106 Total

12.00 0.000.00 35,349.67900.000 Local

0.00 12.00 0.00 35,349.67Base

CABRERA CAPITAL MARKETS USD/DTC80908T101 SCIQUEST INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

300.000 0.0010.153300Local1.000000
10.153300 0.00 3.60Base

3.60
0.00
0.00 3,049.59

3,049.59
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CABRERA CAPITAL MARKETS USD/DTC811054402 EW SCRIPPS CO/THE A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0021.106500Local1.000000
21.106500 0.00 4.80Base

4.80
0.00
0.00 8,447.40

8,447.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0020.650000Local1.000000
20.650000 0.00 1.50Base

1.50
0.00
0.00 2,066.50

2,066.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0019.820000Local1.000000
19.820000 0.00 1.50Base

1.50
0.00
0.00 1,983.50

1,983.50
811054402 Total

7.80 0.000.00 12,497.40600.000 Local

0.00 7.80 0.00 12,497.40Base

CABRERA CAPITAL MARKETS USD/DTC811543107 SEABOARD CORP W/D 20 Oct 2015 0.01COMMON STOCK USD1.0 23 Oct 2015

5.000 0.003,150.000000Local1.000000
3,150.000000 0.00 0.06Base

0.06
0.00
0.00 15,750.06

15,750.06

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0119 Nov 2015

1.000 0.003,088.970000Local1.000000
3,088.970000 0.00 0.01Base

0.01
0.00
0.00 3,088.98

3,088.98

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0121 Dec 2015

1.000 0.003,032.990000Local1.000000
3,032.990000 0.00 0.01Base

0.01
0.00
0.00 3,033.00

3,033.00
811543107 Total

0.08 0.000.00 21,872.047.000 Local

0.00 0.08 0.00 21,872.04Base

CABRERA CAPITAL MARKETS USD/DTC811699107 SEACHANGE INTERNATIONAL INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

800.000 0.007.051200Local1.000000
7.051200 0.00 9.60Base

9.60
0.00
0.00 5,650.56

5,650.56
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.006.900000Local1.000000
6.900000 0.00 4.50Base

4.50
0.00
0.00 2,074.50

2,074.50
811699107 Total

14.10 0.000.00 7,725.061,100.000 Local

0.00 14.10 0.00 7,725.06Base

CABRERA CAPITAL MARKETS USD/DTC811707801 SEACOAST BANKING CORP/FL 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

500.000 0.0014.859000Local1.000000
14.859000 0.00 6.00Base

6.00
0.00
0.00 7,435.50

7,435.50

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0015.216500Local1.000000
15.216500 0.00 1.50Base

1.50
0.00
0.00 1,523.15

1,523.15

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0015.790000Local1.000000
15.790000 0.00 1.50Base

1.50
0.00
0.00 1,580.50

1,580.50
811707801 Total

9.00 0.000.00 10,539.15700.000 Local

0.00 9.00 0.00 10,539.15Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC811904101 SEACOR HOLDINGS INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0065.860000Local1.000000
65.860000 0.00 1.50Base

1.50
0.00
0.00 6,587.50

6,587.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

300.000 0.0064.606700Local1.000000
64.606700 0.00 3.60Base

3.60
0.00
0.00 19,385.61

19,385.61

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0053.510000Local1.000000
53.510000 0.00 1.50Base

1.50
0.00
0.00 5,352.50

5,352.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0053.990000Local1.000000
53.990000 0.00 1.50Base

1.50
0.00
0.00 5,400.50

5,400.50
811904101 Total

8.10 0.000.00 36,726.11600.000 Local

0.00 8.10 0.00 36,726.11Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC81255T108 SEASPINE HOLDINGS CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0016.110000Local1.000000
16.110000 0.00 1.50Base

1.50
0.00
0.00 1,612.50

1,612.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0015.640000Local1.000000
15.640000 0.00 1.20Base

1.20
0.00
0.00 1,565.20

1,565.20
81255T108 Total

2.70 0.000.00 3,177.70200.000 Local

0.00 2.70 0.00 3,177.70Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC81618T100 SELECT INCOME REIT 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0020.130000Local1.000000
20.130000 0.00 1.50Base

1.50
0.00
0.00 2,014.50

2,014.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,300.000 0.0020.737500Local1.000000
20.737500 0.00 15.60Base

15.60
0.00
0.00 26,974.35

26,974.35

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0019.630000Local1.000000
19.630000 0.00 3.00Base

3.00
0.00
0.00 3,929.00

3,929.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0019.960000Local1.000000
19.960000 0.00 4.50Base

4.50
0.00
0.00 5,992.50

5,992.50
81618T100 Total
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24.60 0.000.00 38,910.351,900.000 Local

0.00 24.60 0.00 38,910.35Base

CABRERA CAPITAL MARKETS USD/DTC81619Q105 SELECT MEDICAL HOLDINGS CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.0011.045000Local1.000000
11.045000 0.00 1.20Base

1.20
0.00
0.00 1,105.70

1,105.70

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC816300107 SELECTIVE INSURANCE GROUP 15 Oct 2015 0.02COMMON STOCK USD2. 20 Oct 2015

100.000 0.0034.710000Local1.000000
34.710000 0.00 1.50Base

1.50
0.00
0.00 3,472.50

3,472.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,100.000 0.0035.538100Local1.000000
35.538100 0.00 13.20Base

13.20
0.00
0.00 39,105.11

39,105.11

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0034.000000Local1.000000
34.000000 0.00 1.50Base

1.50
0.00
0.00 3,401.50

3,401.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0034.999100Local1.000000
34.999100 0.00 6.00Base

6.00
0.00
0.00 14,005.64

14,005.64
816300107 Total

22.20 0.000.00 59,984.751,700.000 Local

0.00 22.20 0.00 59,984.75Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC816850101 SEMTECH CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0017.475000Local1.000000
17.475000 0.00 1.50Base

1.50
0.00
0.00 1,749.00

1,749.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0017.373300Local1.000000
17.373300 0.00 10.80Base

10.80
0.00
0.00 15,646.77

15,646.77

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015
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200.000 0.0019.020000Local1.000000
19.020000 0.00 3.00Base

3.00
0.00
0.00 3,807.00

3,807.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0019.220000Local1.000000
19.220000 0.00 3.00Base

3.00
0.00
0.00 3,847.00

3,847.00
816850101 Total

18.30 0.000.00 25,049.771,400.000 Local

0.00 18.30 0.00 25,049.77Base

CABRERA CAPITAL MARKETS USD/DTC817070501 SENECA FOODS CORP   CL A 20 Oct 2015 0.01COMMON STOCK USD.25 23 Oct 2015

100.000 0.0029.488000Local1.000000
29.488000 0.00 1.20Base

1.20
0.00
0.00 2,950.00

2,950.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0029.015000Local1.000000
29.015000 0.00 1.50Base

1.50
0.00
0.00 2,903.00

2,903.00
817070501 Total

2.70 0.000.00 5,853.00200.000 Local

0.00 2.70 0.00 5,853.00Base

CABRERA CAPITAL MARKETS USD/DTC81725T100 SENSIENT TECHNOLOGIES CORP 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

300.000 0.0066.623300Local1.000000
66.623300 0.00 3.60Base

3.60
0.00
0.00 19,990.59

19,990.59

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0063.890000Local1.000000
63.890000 0.00 1.50Base

1.50
0.00
0.00 6,390.50

6,390.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0063.280000Local1.000000
63.280000 0.00 1.50Base

1.50
0.00
0.00 6,329.50

6,329.50
81725T100 Total

6.60 0.000.00 32,710.59500.000 Local
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0.00 6.60 0.00 32,710.59Base

CABRERA CAPITAL MARKETS USD/DTC817340201 SQBG INC 20 Oct 2015 13 0.01COMMON STOCK USD.004 05 Nov 2015

100.000 0.0012.540000Local1.000000
12.540000 0.00 1.20Base

1.20
0.00
0.00 1,255.20

1,255.20

MANDATORY EXCHANGE NON CASH USD/DTC81734P107 SEQUENTIAL BRANDS GROUP INC 07 Dec 2015COMMON STOCK USD.01 07 Dec 2015

2,900.000 0.0013.668948Local1.000000
13.668948 0.00 0.00Base

0.00
0.00
0.00 39,639.95

39,639.95

MERGER USD/DTC01 Dec 2015 09 Dec 2015

291.560 0.009.149986Local1.000000
9.149986 0.00 0.00Base

0.00
0.00
0.00 2,667.77

2,667.77

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,500.000 0.007.426700Local1.000000
7.426700 0.00 22.50Base

22.50
0.00
0.00 11,162.55

11,162.55
81734P107 Total

22.50 0.000.00 53,470.274,691.560 Local

0.00 22.50 0.00 53,470.27Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC81750R102 SERES THERAPEUTICS INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

600.000 0.0030.311700Local1.000000
30.311700 0.00 9.00Base

9.00
0.00
0.00 18,196.02

18,196.02

CABRERA CAPITAL MARKETS USD/DTC81763U100 SERVICESOURCE INTERNATIONAL 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

600.000 0.004.164100Local1.000000
4.164100 0.00 7.20Base

7.20
0.00
0.00 2,505.66

2,505.66

CABRERA CAPITAL MARKETS USD/DTC81768T108 SERVISFIRST BANCSHARES INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

500.000 0.0041.896900Local1.000000
41.896900 0.00 6.00Base

6.00
0.00
0.00 20,954.45

20,954.45

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0046.360000Local1.000000 1.50 0.00 4,637.50
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46.360000 0.00 1.50Base 0.00 4,637.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0047.310000Local1.000000
47.310000 0.00 1.50Base

1.50
0.00
0.00 4,732.50

4,732.50
81768T108 Total

9.00 0.000.00 30,324.45700.000 Local

0.00 9.00 0.00 30,324.45Base

CABRERA CAPITAL MARKETS USD/DTC818097107 SEVENTY SEVEN ENERGY INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,300.000 0.001.351400Local1.000000
1.351400 0.00 15.60Base

15.60
0.00
0.00 1,772.42

1,772.42

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC824889109 SHOE CARNIVAL INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0022.550000Local1.000000
22.550000 0.00 1.50Base

1.50
0.00
0.00 2,256.50

2,256.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

300.000 0.0023.279800Local1.000000
23.279800 0.00 3.60Base

3.60
0.00
0.00 6,987.54

6,987.54

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.350000Local1.000000
18.350000 0.00 1.50Base

1.50
0.00
0.00 1,836.50

1,836.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0023.380000Local1.000000
23.380000 0.00 1.50Base

1.50
0.00
0.00 2,339.50

2,339.50
824889109 Total

8.10 0.000.00 13,420.04600.000 Local

0.00 8.10 0.00 13,420.04Base

CABRERA CAPITAL MARKETS USD/DTC825211105 SHORETEL INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,100.000 0.008.456900Local1.000000
8.456900 0.00 13.20Base

13.20
0.00
0.00 9,315.79

9,315.79
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.009.900000Local1.000000
9.900000 0.00 3.00Base

3.00
0.00
0.00 1,983.00

1,983.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.009.820000Local1.000000
9.820000 0.00 3.00Base

3.00
0.00
0.00 1,967.00

1,967.00
825211105 Total

19.20 0.000.00 13,265.791,500.000 Local

0.00 19.20 0.00 13,265.79Base

CABRERA CAPITAL MARKETS USD/DTC82568P304 SHUTTERFLY INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

300.000 0.0040.305900Local1.000000
40.305900 0.00 3.60Base

3.60
0.00
0.00 12,095.37

12,095.37

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0045.120000Local1.000000
45.120000 0.00 1.50Base

1.50
0.00
0.00 4,513.50

4,513.50
82568P304 Total

5.10 0.000.00 16,608.87400.000 Local

0.00 5.10 0.00 16,608.87Base

CABRERA CAPITAL MARKETS USD/DTC82620P102 SIERRA BANCORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

300.000 0.0016.753300Local1.000000
16.753300 0.00 3.60Base

3.60
0.00
0.00 5,029.59

5,029.59

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0018.389100Local1.000000
18.389100 0.00 1.50Base

1.50
0.00
0.00 1,840.41

1,840.41
82620P102 Total

5.10 0.000.00 6,870.00400.000 Local

0.00 5.10 0.00 6,870.00Base
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CABRERA CAPITAL MARKETS USD/DTC826565103 SIGMA DESIGNS INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

700.000 0.008.227100Local1.000000
8.227100 0.00 8.40Base

8.40
0.00
0.00 5,767.37

5,767.37

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.006.185000Local1.000000
6.185000 0.00 4.50Base

4.50
0.00
0.00 1,860.00

1,860.00
826565103 Total

12.90 0.000.00 7,627.371,000.000 Local

0.00 12.90 0.00 7,627.37Base

CABRERA CAPITAL MARKETS USD/DTC826919102 SILICON LABORATORIES INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

200.000 0.0045.807300Local1.000000
45.807300 0.00 2.40Base

2.40
0.00
0.00 9,163.86

9,163.86

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0052.065000Local1.000000
52.065000 0.00 1.50Base

1.50
0.00
0.00 5,208.00

5,208.00
826919102 Total

3.90 0.000.00 14,371.86300.000 Local

0.00 3.90 0.00 14,371.86Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC82735Q102 SILVER BAY REALTY TRUST CORP 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0016.780000Local1.000000
16.780000 0.00 1.50Base

1.50
0.00
0.00 1,679.50

1,679.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0016.544600Local1.000000
16.544600 0.00 8.40Base

8.40
0.00
0.00 11,589.62

11,589.62

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0015.110000Local1.000000
15.110000 0.00 1.50Base

1.50
0.00
0.00 1,512.50

1,512.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0015.635000Local1.000000
15.635000 0.00 3.00Base

3.00
0.00
0.00 3,130.00

3,130.00
82735Q102 Total

14.40 0.000.00 17,911.621,100.000 Local

0.00 14.40 0.00 17,911.62Base

CABRERA CAPITAL MARKETS USD/DTC82817Q103 SILVER SPRING NETWORKS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

200.000 0.0014.145000Local1.000000
14.145000 0.00 2.40Base

2.40
0.00
0.00 2,831.40

2,831.40

CABRERA CAPITAL MARKETS USD/DTC828730200 SIMMONS FIRST NATL CORP CL A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.0048.960000Local1.000000
48.960000 0.00 7.20Base

7.20
0.00
0.00 29,383.20

29,383.20

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0054.840000Local1.000000
54.840000 0.00 1.50Base

1.50
0.00
0.00 5,485.50

5,485.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0053.820000Local1.000000
53.820000 0.00 3.00Base

3.00
0.00
0.00 10,767.00

10,767.00
828730200 Total

11.70 0.000.00 45,635.70900.000 Local

0.00 11.70 0.00 45,635.70Base

CABRERA CAPITAL MARKETS USD/DTC829073105 SIMPSON MANUFACTURING CO INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

800.000 0.0036.860200Local1.000000
36.860200 0.00 9.60Base

9.60
0.00
0.00 29,497.76

29,497.76

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0037.613100Local1.000000
37.613100 0.00 1.50Base

1.50
0.00
0.00 3,762.81

3,762.81
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0034.866000Local1.000000
34.866000 0.00 3.00Base

3.00
0.00
0.00 6,976.20

6,976.20
829073105 Total

14.10 0.000.00 40,236.771,100.000 Local

0.00 14.10 0.00 40,236.77Base

CABRERA CAPITAL MARKETS USD/DTC83013P105 SIZMEK INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

500.000 0.006.124800Local1.000000
6.124800 0.00 6.00Base

6.00
0.00
0.00 3,068.40

3,068.40

CABRERA CAPITAL MARKETS USD/DTC83083J104 SKULLCANDY INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

300.000 0.005.930000Local1.000000
5.930000 0.00 3.60Base

3.60
0.00
0.00 1,782.60

1,782.60

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC830879102 SKYWEST INC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0019.170000Local1.000000
19.170000 0.00 1.50Base

1.50
0.00
0.00 1,918.50

1,918.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0019.262000Local1.000000
19.262000 0.00 12.00Base

12.00
0.00
0.00 19,274.00

19,274.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0019.266200Local1.000000
19.266200 0.00 1.50Base

1.50
0.00
0.00 1,928.12

1,928.12

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0020.170000Local1.000000
20.170000 0.00 4.50Base

4.50
0.00
0.00 6,055.50

6,055.50
830879102 Total

19.50 0.000.00 29,176.121,500.000 Local

0.00 19.50 0.00 29,176.12Base
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CABRERA CAPITAL MARKETS USD/DTC83190B101 SMART + FINAL STORES INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

500.000 0.0016.376000Local1.000000
16.376000 0.00 6.00Base

6.00
0.00
0.00 8,194.00

8,194.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0016.575000Local1.000000
16.575000 0.00 1.50Base

1.50
0.00
0.00 1,659.00

1,659.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0018.095000Local1.000000
18.095000 0.00 1.50Base

1.50
0.00
0.00 1,811.00

1,811.00
83190B101 Total

9.00 0.000.00 11,664.00700.000 Local

0.00 9.00 0.00 11,664.00Base

CABRERA CAPITAL MARKETS USD/DTC833551104 SNYDERS LANCE INC 20 Oct 2015 0.01COMMON STOCK USD.833 23 Oct 2015

1,000.000 0.0035.219800Local1.000000
35.219800 0.00 12.00Base

12.00
0.00
0.00 35,231.80

35,231.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0038.110000Local1.000000
38.110000 0.00 1.50Base

1.50
0.00
0.00 3,812.50

3,812.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0036.333300Local1.000000
36.333300 0.00 4.50Base

4.50
0.00
0.00 10,904.49

10,904.49
833551104 Total

18.00 0.000.00 49,948.791,400.000 Local

0.00 18.00 0.00 49,948.79Base

CABRERA CAPITAL MARKETS USD/DTC835451105 SONIC CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0029.350000Local1.000000
29.350000 0.00 3.60Base

3.60
0.00
0.00 8,808.60

8,808.60
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0031.320000Local1.000000
31.320000 0.00 1.50Base

1.50
0.00
0.00 3,133.50

3,133.50
835451105 Total

5.10 0.000.00 11,942.10400.000 Local

0.00 5.10 0.00 11,942.10Base

CABRERA CAPITAL MARKETS USD/DTC83545G102 SONIC AUTOMOTIVE INC CLASS A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

700.000 0.0022.207400Local1.000000
22.207400 0.00 8.40Base

8.40
0.00
0.00 15,553.58

15,553.58

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0023.570000Local1.000000
23.570000 0.00 1.50Base

1.50
0.00
0.00 2,358.50

2,358.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0023.727500Local1.000000
23.727500 0.00 3.00Base

3.00
0.00
0.00 4,748.50

4,748.50
83545G102 Total

12.90 0.000.00 22,660.581,000.000 Local

0.00 12.90 0.00 22,660.58Base

CABRERA CAPITAL MARKETS USD/DTC835916503 SONUS NETWORKS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,100.000 0.006.600500Local1.000000
6.600500 0.00 13.20Base

13.20
0.00
0.00 7,273.75

7,273.75

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.007.013800Local1.000000
7.013800 0.00 6.00Base

6.00
0.00
0.00 2,811.52

2,811.52
835916503 Total

19.20 0.000.00 10,085.271,500.000 Local

0.00 19.20 0.00 10,085.27Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC838518108 SOUTH JERSEY INDUSTRIES 15 Oct 2015 0.02COMMON STOCK USD1.25 20 Oct 2015

200.000 0.0026.310000Local1.000000
26.310000 0.00 3.00Base

3.00
0.00
0.00 5,265.00

5,265.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,300.000 0.0027.187300Local1.000000
27.187300 0.00 15.60Base

15.60
0.00
0.00 35,359.09

35,359.09

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0023.790000Local1.000000
23.790000 0.00 3.00Base

3.00
0.00
0.00 4,761.00

4,761.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0023.385000Local1.000000
23.385000 0.00 6.00Base

6.00
0.00
0.00 9,360.00

9,360.00
838518108 Total

27.60 0.000.00 54,745.092,100.000 Local

0.00 27.60 0.00 54,745.09Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC840441109 SOUTH STATE CORP 15 Oct 2015 0.02COMMON STOCK USD2.5 20 Oct 2015

100.000 0.0076.160000Local1.000000
76.160000 0.00 1.50Base

1.50
0.00
0.00 7,617.50

7,617.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0077.758800Local1.000000
77.758800 0.00 4.80Base

4.80
0.00
0.00 31,108.32

31,108.32

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0075.890000Local1.000000
75.890000 0.00 1.50Base

1.50
0.00
0.00 7,590.50

7,590.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0073.850000Local1.000000
73.850000 0.00 1.50Base

1.50
0.00
0.00 7,386.50

7,386.50
840441109 Total
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9.30 0.000.00 53,702.82700.000 Local

0.00 9.30 0.00 53,702.82Base

CABRERA CAPITAL MARKETS USD/DTC84470P109 SOUTHSIDE BANCSHARES INC 20 Oct 2015 0.01COMMON STOCK USD1.25 23 Oct 2015

500.000 0.0027.406500Local1.000000
27.406500 0.00 6.00Base

6.00
0.00
0.00 13,709.25

13,709.25

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0027.490000Local1.000000
27.490000 0.00 1.50Base

1.50
0.00
0.00 2,750.50

2,750.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0024.650000Local1.000000
24.650000 0.00 1.50Base

1.50
0.00
0.00 2,466.50

2,466.50
84470P109 Total

9.00 0.000.00 18,926.25700.000 Local

0.00 9.00 0.00 18,926.25Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC844767103 SOUTHWEST BANCORP INC/OKLA 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0017.530000Local1.000000
17.530000 0.00 1.50Base

1.50
0.00
0.00 1,754.50

1,754.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

300.000 0.0017.583300Local1.000000
17.583300 0.00 3.60Base

3.60
0.00
0.00 5,278.59

5,278.59

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0017.630000Local1.000000
17.630000 0.00 1.50Base

1.50
0.00
0.00 1,764.50

1,764.50
844767103 Total

6.60 0.000.00 8,797.59500.000 Local

0.00 6.60 0.00 8,797.59Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC844895102 SOUTHWEST GAS CORP 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015
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100.000 0.0061.910000Local1.000000
61.910000 0.00 1.50Base

1.50
0.00
0.00 6,192.50

6,192.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0062.551800Local1.000000
62.551800 0.00 12.00Base

12.00
0.00
0.00 62,563.80

62,563.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0055.185000Local1.000000
55.185000 0.00 3.00Base

3.00
0.00
0.00 11,040.00

11,040.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0052.824800Local1.000000
52.824800 0.00 3.00Base

3.00
0.00
0.00 10,567.96

10,567.96
844895102 Total

19.50 0.000.00 90,364.261,500.000 Local

0.00 19.50 0.00 90,364.26Base

CABRERA CAPITAL MARKETS USD/DTC84610H108 SOVRAN SELF STORAGE INC 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

100.000 0.0097.900000Local1.000000
97.900000 0.00 1.20Base

1.20
0.00
0.00 9,791.20

9,791.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0121 Dec 2015

39.000 0.00105.510000Local1.000000
105.510000 0.00 0.58Base

0.58
0.00
0.00 4,115.47

4,115.47
84610H108 Total

1.78 0.000.00 13,906.67139.000 Local

0.00 1.78 0.00 13,906.67Base

CABRERA CAPITAL MARKETS USD/DTC847215100 SPARTANNASH CO 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

800.000 0.0027.740800Local1.000000
27.740800 0.00 9.60Base

9.60
0.00
0.00 22,202.24

22,202.24

CABRERA CAPITAL MARKETS USD/DTC847235108 SPARTON CORP 20 Oct 2015 0.01COMMON STOCK USD1.25 23 Oct 2015

100.000 0.0025.320000Local1.000000 1.20 0.00 2,533.20
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25.320000 0.00 1.20Base 0.00 2,533.20

CABRERA CAPITAL MARKETS USD/DTC84763A108 SPECTRUM PHARMACEUTICALS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,000.000 0.006.769300Local1.000000
6.769300 0.00 12.00Base

12.00
0.00
0.00 6,781.30

6,781.30

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.005.864000Local1.000000
5.864000 0.00 7.50Base

7.50
0.00
0.00 2,939.50

2,939.50
84763A108 Total

19.50 0.000.00 9,720.801,500.000 Local

0.00 19.50 0.00 9,720.80Base

CABRERA CAPITAL MARKETS USD/DTC847788106 SPEEDWAY MOTORSPORTS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0019.056700Local1.000000
19.056700 0.00 3.60Base

3.60
0.00
0.00 5,720.61

5,720.61

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0020.090000Local1.000000
20.090000 0.00 1.50Base

1.50
0.00
0.00 2,010.50

2,010.50
847788106 Total

5.10 0.000.00 7,731.11400.000 Local

0.00 5.10 0.00 7,731.11Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC84863T106 SPOK HOLDINGS INC 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

100.000 0.0017.010000Local1.000000
17.010000 0.00 1.50Base

1.50
0.00
0.00 1,702.50

1,702.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0017.383800Local1.000000
17.383800 0.00 4.80Base

4.80
0.00
0.00 6,958.32

6,958.32

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0017.360000Local1.000000
17.360000 0.00 1.50Base

1.50
0.00
0.00 1,737.50

1,737.50
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RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015
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Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0016.840000Local1.000000
16.840000 0.00 1.50Base

1.50
0.00
0.00 1,685.50

1,685.50
84863T106 Total

9.30 0.000.00 12,083.82700.000 Local

0.00 9.30 0.00 12,083.82Base

CABRERA CAPITAL MARKETS USD/DTC84920Y106 SPORTSMAN S WAREHOUSE HOLDIN 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0012.169200Local1.000000
12.169200 0.00 2.40Base

2.40
0.00
0.00 2,436.24

2,436.24

CABRERA CAPITAL MARKETS USD/DTC85254C305 STAGE STORES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

700.000 0.0010.908500Local1.000000
10.908500 0.00 8.40Base

8.40
0.00
0.00 7,644.35

7,644.35

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.008.291700Local1.000000
8.291700 0.00 4.50Base

4.50
0.00
0.00 2,492.01

2,492.01
85254C305 Total

12.90 0.000.00 10,136.361,000.000 Local

0.00 12.90 0.00 10,136.36Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC85254J102 STAG INDUSTRIAL INC 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0019.205000Local1.000000
19.205000 0.00 1.50Base

1.50
0.00
0.00 1,922.00

1,922.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,300.000 0.0019.980400Local1.000000
19.980400 0.00 15.60Base

15.60
0.00
0.00 25,990.12

25,990.12

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0019.365000Local1.000000
19.365000 0.00 3.00Base

3.00
0.00
0.00 3,876.00

3,876.00
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0018.828300Local1.000000
18.828300 0.00 4.50Base

4.50
0.00
0.00 5,652.99

5,652.99
85254J102 Total

24.60 0.000.00 37,441.111,900.000 Local

0.00 24.60 0.00 37,441.11Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC853666105 STANDARD MOTOR PRODS 15 Oct 2015 0.02COMMON STOCK USD2. 20 Oct 2015

100.000 0.0036.430000Local1.000000
36.430000 0.00 1.50Base

1.50
0.00
0.00 3,644.50

3,644.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0036.880000Local1.000000
36.880000 0.00 4.80Base

4.80
0.00
0.00 14,756.80

14,756.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0040.520000Local1.000000
40.520000 0.00 1.50Base

1.50
0.00
0.00 4,053.50

4,053.50
853666105 Total

7.80 0.000.00 22,454.80600.000 Local

0.00 7.80 0.00 22,454.80Base

CABRERA CAPITAL MARKETS USD/DTC854231107 STANDEX INTERNATIONAL CORP 20 Oct 2015 0.01COMMON STOCK USD1.5 23 Oct 2015

100.000 0.0078.845000Local1.000000
78.845000 0.00 1.20Base

1.20
0.00
0.00 7,885.70

7,885.70

CABRERA CAPITAL MARKETS USD/DTC855707105 STATE AUTO FINANCIAL CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

300.000 0.0024.221700Local1.000000
24.221700 0.00 3.60Base

3.60
0.00
0.00 7,270.11

7,270.11

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0021.340000Local1.000000
21.340000 0.00 1.50Base

1.50
0.00
0.00 2,135.50

2,135.50
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855707105 Total

5.10 0.000.00 9,405.61400.000 Local

0.00 5.10 0.00 9,405.61Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC856190103 STATE BANK FINANCIAL CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0020.680000Local1.000000
20.680000 0.00 1.50Base

1.50
0.00
0.00 2,069.50

2,069.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0021.082800Local1.000000
21.082800 0.00 8.40Base

8.40
0.00
0.00 14,766.36

14,766.36

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0021.890000Local1.000000
21.890000 0.00 1.50Base

1.50
0.00
0.00 2,190.50

2,190.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0021.540000Local1.000000
21.540000 0.00 3.00Base

3.00
0.00
0.00 4,311.00

4,311.00
856190103 Total

14.40 0.000.00 23,337.361,100.000 Local

0.00 14.40 0.00 23,337.36Base

CABRERA CAPITAL MARKETS USD/DTC85711T305 STATE NATIONAL COS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

600.000 0.009.307500Local1.000000
9.307500 0.00 7.20Base

7.20
0.00
0.00 5,591.70

5,591.70

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.009.697500Local1.000000
9.697500 0.00 3.00Base

3.00
0.00
0.00 1,942.50

1,942.50
85711T305 Total

10.20 0.000.00 7,534.20800.000 Local

0.00 10.20 0.00 7,534.20Base
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CABRERA CAPITAL MARKETS USD/DTC858375108 STEIN MART INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

700.000 0.009.074300Local1.000000
9.074300 0.00 8.40Base

8.40
0.00
0.00 6,360.41

6,360.41

CABRERA CAPITAL MARKETS USD/DTC858586100 STEPAN CO 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

200.000 0.0046.790000Local1.000000
46.790000 0.00 2.40Base

2.40
0.00
0.00 9,360.40

9,360.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0051.390000Local1.000000
51.390000 0.00 1.50Base

1.50
0.00
0.00 5,140.50

5,140.50
858586100 Total

3.90 0.000.00 14,500.90300.000 Local

0.00 3.90 0.00 14,500.90Base

CABRERA CAPITAL MARKETS USD/DTC85858C107 STEMLINE THERAPEUTICS INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

300.000 0.009.416700Local1.000000
9.416700 0.00 3.60Base

3.60
0.00
0.00 2,828.61

2,828.61

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC85917A100 STERLING BANCORP/DE 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

200.000 0.0015.100000Local1.000000
15.100000 0.00 3.00Base

3.00
0.00
0.00 3,023.00

3,023.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,400.000 0.0015.285100Local1.000000
15.285100 0.00 28.80Base

28.80
0.00
0.00 36,713.04

36,713.04

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.0016.340000Local1.000000
16.340000 0.00 6.00Base

6.00
0.00
0.00 6,542.00

6,542.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

700.000 0.0017.295700Local1.000000
17.295700 0.00 10.50Base

10.50
0.00
0.00 12,117.49

12,117.49
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85917A100 Total

48.30 0.000.00 58,395.533,700.000 Local

0.00 48.30 0.00 58,395.53Base

CABRERA CAPITAL MARKETS USD/DTC860372101 STEWART INFORMATION SERVICES 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

500.000 0.0042.394000Local1.000000
42.394000 0.00 6.00Base

6.00
0.00
0.00 21,203.00

21,203.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0040.300000Local1.000000
40.300000 0.00 1.50Base

1.50
0.00
0.00 4,031.50

4,031.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0038.110000Local1.000000
38.110000 0.00 1.50Base

1.50
0.00
0.00 3,812.50

3,812.50
860372101 Total

9.00 0.000.00 29,047.00700.000 Local

0.00 9.00 0.00 29,047.00Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC860630102 STIFEL FINANCIAL CORP 15 Oct 2015 0.02COMMON STOCK USD.15 20 Oct 2015

100.000 0.0041.660000Local1.000000
41.660000 0.00 1.50Base

1.50
0.00
0.00 4,167.50

4,167.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,400.000 0.0041.932200Local1.000000
41.932200 0.00 16.80Base

16.80
0.00
0.00 58,721.88

58,721.88

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0044.695000Local1.000000
44.695000 0.00 3.00Base

3.00
0.00
0.00 8,942.00

8,942.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0043.530000Local1.000000
43.530000 0.00 4.50Base

4.50
0.00
0.00 13,063.50

13,063.50
860630102 Total
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25.80 0.000.00 84,894.882,000.000 Local

0.00 25.80 0.00 84,894.88Base

CABRERA CAPITAL MARKETS USD/DTC86074Q102 STILLWATER MINING CO 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,800.000 0.0010.500900Local1.000000
10.500900 0.00 21.60Base

21.60
0.00
0.00 18,923.22

18,923.22

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.008.948300Local1.000000
8.948300 0.00 4.50Base

4.50
0.00
0.00 2,688.99

2,688.99

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.008.788800Local1.000000
8.788800 0.00 6.00Base

6.00
0.00
0.00 3,521.52

3,521.52
86074Q102 Total

32.10 0.000.00 25,133.732,500.000 Local

0.00 32.10 0.00 25,133.73Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC861025104 STOCK YARDS BANCORP INC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0037.380000Local1.000000
37.380000 0.00 1.50Base

1.50
0.00
0.00 3,739.50

3,739.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

300.000 0.0037.420300Local1.000000
37.420300 0.00 3.60Base

3.60
0.00
0.00 11,229.69

11,229.69

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0038.762200Local1.000000
38.762200 0.00 1.50Base

1.50
0.00
0.00 3,877.72

3,877.72
861025104 Total

6.60 0.000.00 18,846.91500.000 Local

0.00 6.60 0.00 18,846.91Base

CABRERA CAPITAL MARKETS USD/DTC861642106 STONE ENERGY CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015
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1,200.000 0.006.783600Local1.000000
6.783600 0.00 14.40Base

14.40
0.00
0.00 8,154.72

8,154.72

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.004.244400Local1.000000
4.244400 0.00 7.50Base

7.50
0.00
0.00 2,129.70

2,129.70
861642106 Total

21.90 0.000.00 10,284.421,700.000 Local

0.00 21.90 0.00 10,284.42Base

CABRERA CAPITAL MARKETS USD/DTC861811107 STONEGATE BANK 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0031.845000Local1.000000
31.845000 0.00 2.40Base

2.40
0.00
0.00 6,371.40

6,371.40

CABRERA CAPITAL MARKETS USD/DTC86181Q300 STONEGATE MORTGAGE CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.006.510000Local1.000000
6.510000 0.00 2.40Base

2.40
0.00
0.00 1,304.40

1,304.40

CABRERA CAPITAL MARKETS USD/DTC862121100 STORE CAPITAL CORP 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

800.000 0.0022.339000Local1.000000
22.339000 0.00 9.60Base

9.60
0.00
0.00 17,880.80

17,880.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0021.730000Local1.000000
21.730000 0.00 1.50Base

1.50
0.00
0.00 2,174.50

2,174.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0022.920000Local1.000000
22.920000 0.00 4.50Base

4.50
0.00
0.00 6,880.50

6,880.50
862121100 Total

15.60 0.000.00 26,935.801,200.000 Local

0.00 15.60 0.00 26,935.80Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC86272T106 STRATEGIC HOTELS + RESORTS I 15 Oct 2015 0.02REIT USD.01 20 Oct 2015
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500.000 0.0013.985000Local1.000000
13.985000 0.00 7.50Base

7.50
0.00
0.00 7,000.00

7,000.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

5,500.000 0.0014.102100Local1.000000
14.102100 0.00 66.00Base

66.00
0.00
0.00 77,627.55

77,627.55

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

900.000 0.0014.074400Local1.000000
14.074400 0.00 13.50Base

13.50
0.00
0.00 12,680.46

12,680.46
86272T106 Total

87.00 0.000.00 97,308.016,900.000 Local

0.00 87.00 0.00 97,308.01Base

CABRERA CAPITAL MARKETS USD/DTC863111100 STRATTEC SECURITY CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0070.443000Local1.000000
70.443000 0.00 1.20Base

1.20
0.00
0.00 7,045.50

7,045.50

CABRERA CAPITAL MARKETS USD/DTC863236105 STRAYER EDUCATION INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0060.127500Local1.000000
60.127500 0.00 2.40Base

2.40
0.00
0.00 12,027.90

12,027.90

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC864739107 SUFFOLK BANCORP 15 Oct 2015 0.02COMMON STOCK USD2.5 20 Oct 2015

100.000 0.0028.110000Local1.000000
28.110000 0.00 1.50Base

1.50
0.00
0.00 2,812.50

2,812.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0028.822500Local1.000000
28.822500 0.00 2.40Base

2.40
0.00
0.00 5,766.90

5,766.90

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0028.364000Local1.000000
28.364000 0.00 1.50Base

1.50
0.00
0.00 2,837.90

2,837.90
864739107 Total

5.40 0.000.00 11,417.30400.000 Local
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0.00 5.40 0.00 11,417.30Base

CABRERA CAPITAL MARKETS USD/DTC866082100 SUMMIT HOTEL PROPERTIES INC 20 Oct 2015 0.01REIT 23 Oct 2015

1,900.000 0.0013.401500Local1.000000
13.401500 0.00 22.80Base

22.80
0.00
0.00 25,485.65

25,485.65

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0012.878300Local1.000000
12.878300 0.00 4.50Base

4.50
0.00
0.00 3,867.99

3,867.99

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0012.296300Local1.000000
12.296300 0.00 6.00Base

6.00
0.00
0.00 4,924.52

4,924.52
866082100 Total

33.30 0.000.00 34,278.162,600.000 Local

0.00 33.30 0.00 34,278.16Base

CABRERA CAPITAL MARKETS USD/DTC86663B201 SUN BANCORP INC NJ 20 Oct 2015 0.01COMMON STOCK USD5.0 23 Oct 2015

200.000 0.0020.340000Local1.000000
20.340000 0.00 2.40Base

2.40
0.00
0.00 4,070.40

4,070.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0020.970000Local1.000000
20.970000 0.00 1.50Base

1.50
0.00
0.00 2,098.50

2,098.50
86663B201 Total

3.90 0.000.00 6,168.90300.000 Local

0.00 3.90 0.00 6,168.90Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC866674104 SUN COMMUNITIES INC 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

100.000 0.0068.310000Local1.000000
68.310000 0.00 1.50Base

1.50
0.00
0.00 6,832.50

6,832.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

800.000 0.0070.103900Local1.000000
70.103900 0.00 9.60Base

9.60
0.00
0.00 56,092.72

56,092.72
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0063.540000Local1.000000
63.540000 0.00 1.50Base

1.50
0.00
0.00 6,355.50

6,355.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0069.905000Local1.000000
69.905000 0.00 3.00Base

3.00
0.00
0.00 13,984.00

13,984.00
866674104 Total

15.60 0.000.00 83,264.721,200.000 Local

0.00 15.60 0.00 83,264.72Base

CABRERA CAPITAL MARKETS USD/DTC86722A103 SUNCOKE ENERGY INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.005.482500Local1.000000
5.482500 0.00 4.80Base

4.80
0.00
0.00 2,197.80

2,197.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC86771W105 SUNRUN INC 07 Oct 2015 0.02COMMON STOCK USD.000 13 Oct 2015

9,600.000 0.0011.120100Local1.000000
11.120100 0.00 144.00Base

144.00
0.00
0.00 106,896.96

106,896.96

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.009.614200Local1.000000
9.614200 0.00 4.80Base

4.80
0.00
0.00 3,850.48

3,850.48

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0011.600000Local1.000000
11.600000 0.00 3.00Base

3.00
0.00
0.00 2,323.00

2,323.00
86771W105 Total

151.80 0.000.00 113,070.4410,200.000 Local

0.00 151.80 0.00 113,070.44Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC867892101 SUNSTONE HOTEL INVESTORS INC 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

300.000 0.0014.813300Local1.000000
14.813300 0.00 4.50Base

4.50
0.00
0.00 4,448.49

4,448.49
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RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

4,200.000 0.0015.008700Local1.000000
15.008700 0.00 50.40Base

50.40
0.00
0.00 63,086.94

63,086.94

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

600.000 0.0014.220000Local1.000000
14.220000 0.00 9.00Base

9.00
0.00
0.00 8,541.00

8,541.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,100.000 0.0013.686400Local1.000000
13.686400 0.00 16.50Base

16.50
0.00
0.00 15,071.54

15,071.54
867892101 Total

80.40 0.000.00 91,147.976,200.000 Local

0.00 80.40 0.00 91,147.97Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC868168105 SUPERIOR INDUSTRIES INTL 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0019.350000Local1.000000
19.350000 0.00 1.50Base

1.50
0.00
0.00 1,936.50

1,936.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0019.535000Local1.000000
19.535000 0.00 4.80Base

4.80
0.00
0.00 7,818.80

7,818.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.805000Local1.000000
18.805000 0.00 1.50Base

1.50
0.00
0.00 1,882.00

1,882.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0018.660000Local1.000000
18.660000 0.00 1.50Base

1.50
0.00
0.00 1,867.50

1,867.50
868168105 Total

9.30 0.000.00 13,504.80700.000 Local

0.00 9.30 0.00 13,504.80Base
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Units/Original Face
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC868536103 SUPERVALU INC W/D 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

400.000 0.007.195000Local1.000000
7.195000 0.00 6.00Base

6.00
0.00
0.00 2,884.00

2,884.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

5,300.000 0.007.153400Local1.000000
7.153400 0.00 63.60Base

63.60
0.00
0.00 37,976.62

37,976.62

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

800.000 0.006.331300Local1.000000
6.331300 0.00 12.00Base

12.00
0.00
0.00 5,077.04

5,077.04

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,400.000 0.006.855400Local1.000000
6.855400 0.00 21.00Base

21.00
0.00
0.00 9,618.56

9,618.56
868536103 Total

102.60 0.000.00 55,556.227,900.000 Local

0.00 102.60 0.00 55,556.22Base

CABRERA CAPITAL MARKETS USD/DTC868873100 SURMODICS INC 20 Oct 2015 0.01COMMON STOCK USD.05 23 Oct 2015

300.000 0.0021.863300Local1.000000
21.863300 0.00 3.60Base

3.60
0.00
0.00 6,562.59

6,562.59

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0020.470000Local1.000000
20.470000 0.00 1.50Base

1.50
0.00
0.00 2,048.50

2,048.50
868873100 Total

5.10 0.000.00 8,611.09400.000 Local

0.00 5.10 0.00 8,611.09Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC871237103 SYKES ENTERPRISES INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0027.010000Local1.000000
27.010000 0.00 1.50Base

1.50
0.00
0.00 2,702.50

2,702.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

800.000 0.0027.465600Local1.000000
27.465600 0.00 9.60Base

9.60
0.00
0.00 21,982.08

21,982.08

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0030.040000Local1.000000
30.040000 0.00 1.50Base

1.50
0.00
0.00 3,005.50

3,005.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0031.720000Local1.000000
31.720000 0.00 3.00Base

3.00
0.00
0.00 6,347.00

6,347.00
871237103 Total

15.60 0.000.00 34,037.081,200.000 Local

0.00 15.60 0.00 34,037.08Base

CABRERA CAPITAL MARKETS USD/DTC87151Q106 SYMETRA FINANCIAL CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,600.000 0.0031.791400Local1.000000
31.791400 0.00 19.20Base

19.20
0.00
0.00 50,885.44

50,885.44

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0031.685000Local1.000000
31.685000 0.00 3.00Base

3.00
0.00
0.00 6,340.00

6,340.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0031.748800Local1.000000
31.748800 0.00 6.00Base

6.00
0.00
0.00 12,705.52

12,705.52
87151Q106 Total

28.20 0.000.00 69,930.962,200.000 Local

0.00 28.20 0.00 69,930.96Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC87162W100 SYNNEX CORP 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0091.640000Local1.000000
91.640000 0.00 1.50Base

1.50
0.00
0.00 9,165.50

9,165.50
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0092.646800Local1.000000
92.646800 0.00 6.00Base

6.00
0.00
0.00 46,329.40

46,329.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0094.350800Local1.000000
94.350800 0.00 1.50Base

1.50
0.00
0.00 9,436.58

9,436.58

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0092.830000Local1.000000
92.830000 0.00 1.50Base

1.50
0.00
0.00 9,284.50

9,284.50
87162W100 Total

10.50 0.000.00 74,215.98800.000 Local

0.00 10.50 0.00 74,215.98Base

CABRERA CAPITAL MARKETS USD/DTC87164C102 SYNUTRA INTERNATIONAL INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

100.000 0.005.204000Local1.000000
5.204000 0.00 1.20Base

1.20
0.00
0.00 521.60

521.60

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC87164P103 SYNERGY RESOURCES CORP 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

200.000 0.0011.270000Local1.000000
11.270000 0.00 3.00Base

3.00
0.00
0.00 2,257.00

2,257.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,800.000 0.0011.436900Local1.000000
11.436900 0.00 21.60Base

21.60
0.00
0.00 20,608.02

20,608.02

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0011.768500Local1.000000
11.768500 0.00 4.50Base

4.50
0.00
0.00 3,535.05

3,535.05

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.009.562000Local1.000000
9.562000 0.00 7.50Base

7.50
0.00
0.00 4,788.50

4,788.50
87164P103 Total
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36.60 0.000.00 31,188.572,800.000 Local

0.00 36.60 0.00 31,188.57Base

CABRERA CAPITAL MARKETS USD/DTC871851101 SYSTEMAX INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.009.470000Local1.000000
9.470000 0.00 2.40Base

2.40
0.00
0.00 1,896.40

1,896.40

CABRERA CAPITAL MARKETS USD/DTC872625108 TRC COS INC 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

400.000 0.0011.127600Local1.000000
11.127600 0.00 4.80Base

4.80
0.00
0.00 4,455.84

4,455.84

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC87265H109 TRI POINTE GROUP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

200.000 0.0013.770000Local1.000000
13.770000 0.00 3.00Base

3.00
0.00
0.00 2,757.00

2,757.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

3,100.000 0.0013.948700Local1.000000
13.948700 0.00 37.20Base

37.20
0.00
0.00 43,278.17

43,278.17

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.0013.072500Local1.000000
13.072500 0.00 6.00Base

6.00
0.00
0.00 5,235.00

5,235.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

800.000 0.0013.226500Local1.000000
13.226500 0.00 12.00Base

12.00
0.00
0.00 10,593.20

10,593.20
87265H109 Total

58.20 0.000.00 61,863.374,500.000 Local

0.00 58.20 0.00 61,863.37Base

CABRERA CAPITAL MARKETS USD/DTC87305R109 TTM TECHNOLOGIES 20 Oct 2015 10 0.01COMMON STOCK USD.001 02 Nov 2015

1,300.000 0.007.059200Local1.000000
7.059200 0.00 15.60Base

15.60
0.00
0.00 9,192.56

9,192.56

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015
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200.000 0.007.530000Local1.000000
7.530000 0.00 3.00Base

3.00
0.00
0.00 1,509.00

1,509.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.006.648300Local1.000000
6.648300 0.00 4.50Base

4.50
0.00
0.00 1,998.99

1,998.99
87305R109 Total

23.10 0.000.00 12,700.551,800.000 Local

0.00 23.10 0.00 12,700.55Base

CABRERA CAPITAL MARKETS USD/DTC874054109 TAKE TWO INTERACTIVE SOFTWRE 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

800.000 0.0031.819700Local1.000000
31.819700 0.00 9.60Base

9.60
0.00
0.00 25,465.36

25,465.36

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0033.030000Local1.000000
33.030000 0.00 3.00Base

3.00
0.00
0.00 6,609.00

6,609.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0036.255000Local1.000000
36.255000 0.00 3.00Base

3.00
0.00
0.00 7,254.00

7,254.00
874054109 Total

15.60 0.000.00 39,328.361,200.000 Local

0.00 15.60 0.00 39,328.36Base

CABRERA CAPITAL MARKETS USD/DTC874083108 TAL INTERNATIONAL GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

700.000 0.0017.033100Local1.000000
17.033100 0.00 8.40Base

8.40
0.00
0.00 11,931.57

11,931.57

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0019.850000Local1.000000
19.850000 0.00 1.50Base

1.50
0.00
0.00 1,986.50

1,986.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0016.810000Local1.000000 3.00 0.00 3,365.00
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16.810000 0.00 3.00Base 0.00 3,365.00
874083108 Total

12.90 0.000.00 17,283.071,000.000 Local

0.00 12.90 0.00 17,283.07Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC87422J105 TALEN ENERGY CORP 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

200.000 0.0010.129600Local1.000000
10.129600 0.00 3.00Base

3.00
0.00
0.00 2,028.92

2,028.92

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,700.000 0.009.884900Local1.000000
9.884900 0.00 20.40Base

20.40
0.00
0.00 16,824.73

16,824.73

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.008.255000Local1.000000
8.255000 0.00 3.00Base

3.00
0.00
0.00 1,654.00

1,654.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.006.213000Local1.000000
6.213000 0.00 7.50Base

7.50
0.00
0.00 3,114.00

3,114.00
87422J105 Total

33.90 0.000.00 23,621.652,600.000 Local

0.00 33.90 0.00 23,621.65Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC87482X101 TALMER BANCORP INC  CL A 15 Oct 2015 0.02COMMON STOCK USD1.0 20 Oct 2015

100.000 0.0016.490000Local1.000000
16.490000 0.00 1.50Base

1.50
0.00
0.00 1,650.50

1,650.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0016.642700Local1.000000
16.642700 0.00 12.00Base

12.00
0.00
0.00 16,654.70

16,654.70

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0017.429100Local1.000000
17.429100 0.00 1.50Base

1.50
0.00
0.00 1,744.41

1,744.41
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0017.716700Local1.000000
17.716700 0.00 4.50Base

4.50
0.00
0.00 5,319.51

5,319.51
87482X101 Total

19.50 0.000.00 25,369.121,500.000 Local

0.00 19.50 0.00 25,369.12Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC87724P106 TAYLOR MORRISON HOME CORP A 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

100.000 0.0019.091400Local1.000000
19.091400 0.00 1.50Base

1.50
0.00
0.00 1,910.64

1,910.64

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0019.933100Local1.000000
19.933100 0.00 7.20Base

7.20
0.00
0.00 11,967.06

11,967.06

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0016.175000Local1.000000
16.175000 0.00 3.00Base

3.00
0.00
0.00 3,238.00

3,238.00
87724P106 Total

11.70 0.000.00 17,115.70900.000 Local

0.00 11.70 0.00 17,115.70Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC878237106 TECH DATA CORP 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0073.130000Local1.000000
73.130000 0.00 1.50Base

1.50
0.00
0.00 7,314.50

7,314.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0072.490000Local1.000000
72.490000 0.00 8.40Base

8.40
0.00
0.00 50,751.40

50,751.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0074.770000Local1.000000
74.770000 0.00 1.50Base

1.50
0.00
0.00 7,478.50

7,478.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0068.230000Local1.000000
68.230000 0.00 3.00Base

3.00
0.00
0.00 13,649.00

13,649.00
878237106 Total

14.40 0.000.00 79,193.401,100.000 Local

0.00 14.40 0.00 79,193.40Base

CABRERA CAPITAL MARKETS USD/DTC87874R100 TECHTARGET 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

300.000 0.009.333300Local1.000000
9.333300 0.00 3.60Base

3.60
0.00
0.00 2,803.59

2,803.59

CABRERA CAPITAL MARKETS USD/DTC879080109 TEJON RANCH CO 20 Oct 2015 0.01COMMON STOCK USD.5 23 Oct 2015

300.000 0.0023.746700Local1.000000
23.746700 0.00 3.60Base

3.60
0.00
0.00 7,127.61

7,127.61

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0021.230000Local1.000000
21.230000 0.00 1.50Base

1.50
0.00
0.00 2,124.50

2,124.50
879080109 Total

5.10 0.000.00 9,252.11400.000 Local

0.00 5.10 0.00 9,252.11Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC87918A105 TELADOC INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

1,300.000 0.0018.232300Local1.000000
18.232300 0.00 19.50Base

19.50
0.00
0.00 23,721.49

23,721.49

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0018.500000Local1.000000
18.500000 0.00 1.20Base

1.20
0.00
0.00 1,851.20

1,851.20
87918A105 Total

20.70 0.000.00 25,572.691,400.000 Local

0.00 20.70 0.00 25,572.69Base
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CABRERA CAPITAL MARKETS USD/DTC87929J103 TELECOMMUNICATION SYSTEMS A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,100.000 0.003.987500Local1.000000
3.987500 0.00 13.20Base

13.20
0.00
0.00 4,399.45

4,399.45

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.004.966300Local1.000000
4.966300 0.00 6.00Base

6.00
0.00
0.00 1,992.52

1,992.52
87929J103 Total

19.20 0.000.00 6,391.971,500.000 Local

0.00 19.20 0.00 6,391.97Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC879360105 TELEDYNE TECHNOLOGIES INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0084.100000Local1.000000
84.100000 0.00 1.50Base

1.50
0.00
0.00 8,411.50

8,411.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

500.000 0.0083.574000Local1.000000
83.574000 0.00 6.00Base

6.00
0.00
0.00 41,793.00

41,793.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0087.265000Local1.000000
87.265000 0.00 1.50Base

1.50
0.00
0.00 8,728.00

8,728.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0089.610000Local1.000000
89.610000 0.00 1.50Base

1.50
0.00
0.00 8,962.50

8,962.50
879360105 Total

10.50 0.000.00 67,895.00800.000 Local

0.00 10.50 0.00 67,895.00Base

CABRERA CAPITAL MARKETS USD/DTC879455103 TELENAV INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

600.000 0.007.336700Local1.000000
7.336700 0.00 7.20Base

7.20
0.00
0.00 4,409.22

4,409.22

Books Closed Prepared by State StreetPage 1405



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC879939106 TELETECH HOLDINGS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0028.675000Local1.000000
28.675000 0.00 2.40Base

2.40
0.00
0.00 5,737.40

5,737.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0029.100000Local1.000000
29.100000 0.00 1.50Base

1.50
0.00
0.00 2,911.50

2,911.50
879939106 Total

3.90 0.000.00 8,648.90300.000 Local

0.00 3.90 0.00 8,648.90Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC88104M101 TERRAFORM GLOBAL INC   CL A 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

20,700.000 0.006.728800Local1.000000
6.728800 0.00 310.50Base

310.50
0.00
0.00 139,596.66

139,596.66

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

800.000 0.008.071300Local1.000000
8.071300 0.00 9.60Base

9.60
0.00
0.00 6,466.64

6,466.64
88104M101 Total

320.10 0.000.00 146,063.3021,500.000 Local

0.00 320.10 0.00 146,063.30Base

CABRERA CAPITAL MARKETS USD/DTC88145X108 TERRITORIAL BANCORP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0028.210000Local1.000000
28.210000 0.00 2.40Base

2.40
0.00
0.00 5,644.40

5,644.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0028.420000Local1.000000
28.420000 0.00 1.50Base

1.50
0.00
0.00 2,843.50

2,843.50
88145X108 Total

3.90 0.000.00 8,487.90300.000 Local

0.00 3.90 0.00 8,487.90Base
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CABRERA CAPITAL MARKETS USD/DTC88146M101 TERRENO REALTY CORP 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

900.000 0.0022.137000Local1.000000
22.137000 0.00 10.80Base

10.80
0.00
0.00 19,934.10

19,934.10

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0022.310000Local1.000000
22.310000 0.00 1.50Base

1.50
0.00
0.00 2,232.50

2,232.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0022.535000Local1.000000
22.535000 0.00 3.00Base

3.00
0.00
0.00 4,510.00

4,510.00
88146M101 Total

15.30 0.000.00 26,676.601,200.000 Local

0.00 15.30 0.00 26,676.60Base

CABRERA CAPITAL MARKETS USD/DTC88157K101 TESCO CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

800.000 0.008.019600Local1.000000
8.019600 0.00 9.60Base

9.60
0.00
0.00 6,425.28

6,425.28

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.007.955000Local1.000000
7.955000 0.00 3.00Base

3.00
0.00
0.00 1,594.00

1,594.00
88157K101 Total

12.60 0.000.00 8,019.281,000.000 Local

0.00 12.60 0.00 8,019.28Base

CABRERA CAPITAL MARKETS USD/DTC88162F105 TETRA TECHNOLOGIES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,800.000 0.007.035300Local1.000000
7.035300 0.00 21.60Base

21.60
0.00
0.00 12,685.14

12,685.14

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.008.805000Local1.000000
8.805000 0.00 3.00Base

3.00
0.00
0.00 1,764.00

1,764.00
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.008.072500Local1.000000
8.072500 0.00 6.00Base

6.00
0.00
0.00 3,235.00

3,235.00
88162F105 Total

30.60 0.000.00 17,684.142,400.000 Local

0.00 30.60 0.00 17,684.14Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC88162G103 TETRA TECH INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0026.760000Local1.000000
26.760000 0.00 1.50Base

1.50
0.00
0.00 2,677.50

2,677.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0026.570000Local1.000000
26.570000 0.00 14.40Base

14.40
0.00
0.00 31,898.40

31,898.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0026.512000Local1.000000
26.512000 0.00 3.00Base

3.00
0.00
0.00 5,305.40

5,305.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0027.033300Local1.000000
27.033300 0.00 4.50Base

4.50
0.00
0.00 8,114.49

8,114.49
88162G103 Total

23.40 0.000.00 47,995.791,800.000 Local

0.00 23.40 0.00 47,995.79Base

CABRERA CAPITAL MARKETS USD/DTC88164L100 TESSERA TECHNOLOGIES INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

500.000 0.0033.960900Local1.000000
33.960900 0.00 6.00Base

6.00
0.00
0.00 16,986.45

16,986.45

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0032.395000Local1.000000
32.395000 0.00 1.50Base

1.50
0.00
0.00 3,241.00

3,241.00
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0032.640000Local1.000000
32.640000 0.00 1.50Base

1.50
0.00
0.00 3,265.50

3,265.50
88164L100 Total

9.00 0.000.00 23,492.95700.000 Local

0.00 9.00 0.00 23,492.95Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC88224Q107 TEXAS CAPITAL BANCSHARES INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0052.890000Local1.000000
52.890000 0.00 1.50Base

1.50
0.00
0.00 5,290.50

5,290.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

800.000 0.0053.314400Local1.000000
53.314400 0.00 9.60Base

9.60
0.00
0.00 42,661.12

42,661.12

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0057.270000Local1.000000
57.270000 0.00 3.00Base

3.00
0.00
0.00 11,457.00

11,457.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0050.330000Local1.000000
50.330000 0.00 3.00Base

3.00
0.00
0.00 10,069.00

10,069.00
88224Q107 Total

17.10 0.000.00 69,477.621,300.000 Local

0.00 17.10 0.00 69,477.62Base

CABRERA CAPITAL MARKETS USD/DTC88362T103 THERMON GROUP HOLDINGS INC 20 Oct 2015 13 0.01COMMON STOCK USD.001 05 Nov 2015

600.000 0.0021.879300Local1.000000
21.879300 0.00 7.20Base

7.20
0.00
0.00 13,134.78

13,134.78

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.070000Local1.000000
18.070000 0.00 1.50Base

1.50
0.00
0.00 1,808.50

1,808.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0016.840000Local1.000000
16.840000 0.00 1.50Base

1.50
0.00
0.00 1,685.50

1,685.50
88362T103 Total

10.20 0.000.00 16,628.78800.000 Local

0.00 10.20 0.00 16,628.78Base

CABRERA CAPITAL MARKETS USD/DTC885807206 THRESHOLD PHARMACEUTICALS 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

300.000 0.003.923300Local1.000000
3.923300 0.00 3.60Base

3.60
0.00
0.00 1,180.59

1,180.59

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC886423102 TIDEWATER INC 15 Oct 2015 0.02COMMON STOCK USD.1 20 Oct 2015

100.000 0.0016.290000Local1.000000
16.290000 0.00 1.50Base

1.50
0.00
0.00 1,630.50

1,630.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0015.508000Local1.000000
15.508000 0.00 10.80Base

10.80
0.00
0.00 13,968.00

13,968.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.006.675000Local1.000000
6.675000 0.00 6.00Base

6.00
0.00
0.00 2,676.00

2,676.00
886423102 Total

18.30 0.000.00 18,274.501,400.000 Local

0.00 18.30 0.00 18,274.50Base

CABRERA CAPITAL MARKETS USD/DTC886885102 TILLY S INC CLASS A SHRS 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

300.000 0.007.843300Local1.000000
7.843300 0.00 3.60Base

3.60
0.00
0.00 2,356.59

2,356.59

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC887228104 TIME INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0018.759000Local1.000000
18.759000 0.00 1.50Base

1.50
0.00
0.00 1,877.40

1,877.40
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,300.000 0.0018.838800Local1.000000
18.838800 0.00 27.60Base

27.60
0.00
0.00 43,356.84

43,356.84

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0016.023300Local1.000000
16.023300 0.00 4.50Base

4.50
0.00
0.00 4,811.49

4,811.49

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.0015.746000Local1.000000
15.746000 0.00 9.00Base

9.00
0.00
0.00 9,456.60

9,456.60
887228104 Total

42.60 0.000.00 59,502.333,300.000 Local

0.00 42.60 0.00 59,502.33Base

CABRERA CAPITAL MARKETS USD/DTC887399103 TIMKENSTEEL CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

800.000 0.0013.125700Local1.000000
13.125700 0.00 9.60Base

9.60
0.00
0.00 10,510.16

10,510.16

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.007.478300Local1.000000
7.478300 0.00 4.50Base

4.50
0.00
0.00 2,247.99

2,247.99
887399103 Total

14.10 0.000.00 12,758.151,100.000 Local

0.00 14.10 0.00 12,758.15Base

CABRERA CAPITAL MARKETS USD/DTC88822Q103 TIPTREE FINANCIAL INC   A 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

700.000 0.007.245200Local1.000000
7.245200 0.00 8.40Base

8.40
0.00
0.00 5,080.04

5,080.04

CABRERA CAPITAL MARKETS USD/DTC88830M102 TITAN INTERNATIONAL INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

900.000 0.007.503100Local1.000000
7.503100 0.00 10.80Base

10.80
0.00
0.00 6,763.59

6,763.59
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CABRERA CAPITAL MARKETS USD/DTC88830R101 TITAN MACHINERY INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

400.000 0.0011.962000Local1.000000
11.962000 0.00 4.80Base

4.80
0.00
0.00 4,789.60

4,789.60

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.009.670000Local1.000000
9.670000 0.00 3.00Base

3.00
0.00
0.00 1,937.00

1,937.00
88830R101 Total

7.80 0.000.00 6,726.60600.000 Local

0.00 7.80 0.00 6,726.60Base

CABRERA CAPITAL MARKETS USD/DTC88907J107 TOKAI PHARMACEUTICALS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.0011.090000Local1.000000
11.090000 0.00 1.20Base

1.20
0.00
0.00 1,110.20

1,110.20

CABRERA CAPITAL MARKETS USD/DTC890110109 TOMPKINS FINANCIAL CORP 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

300.000 0.0054.256200Local1.000000
54.256200 0.00 3.60Base

3.60
0.00
0.00 16,280.46

16,280.46

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0059.384000Local1.000000
59.384000 0.00 1.50Base

1.50
0.00
0.00 5,939.90

5,939.90

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0060.030000Local1.000000
60.030000 0.00 1.50Base

1.50
0.00
0.00 6,004.50

6,004.50
890110109 Total

6.60 0.000.00 28,224.86500.000 Local

0.00 6.60 0.00 28,224.86Base

CABRERA CAPITAL MARKETS USD/DTC890516107 TOOTSIE ROLL INDS 20 Oct 2015 0.01COMMON STOCK USD.694 23 Oct 2015

300.000 0.0031.418300Local1.000000
31.418300 0.00 3.60Base

3.60
0.00
0.00 9,429.09

9,429.09
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0031.870000Local1.000000
31.870000 0.00 1.50Base

1.50
0.00
0.00 3,188.50

3,188.50
890516107 Total

5.10 0.000.00 12,617.59400.000 Local

0.00 5.10 0.00 12,617.59Base

CABRERA CAPITAL MARKETS USD/DTC891826109 TOWER INTERNATIONAL INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0027.095000Local1.000000
27.095000 0.00 2.40Base

2.40
0.00
0.00 5,421.40

5,421.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0028.690000Local1.000000
28.690000 0.00 1.50Base

1.50
0.00
0.00 2,870.50

2,870.50
891826109 Total

3.90 0.000.00 8,291.90300.000 Local

0.00 3.90 0.00 8,291.90Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC89214P109 TOWNE BANK 15 Oct 2015 0.02COMMON STOCK USD1.66 20 Oct 2015

100.000 0.0020.170000Local1.000000
20.170000 0.00 1.50Base

1.50
0.00
0.00 2,018.50

2,018.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0020.538900Local1.000000
20.538900 0.00 10.80Base

10.80
0.00
0.00 18,495.81

18,495.81

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0021.365000Local1.000000
21.365000 0.00 3.00Base

3.00
0.00
0.00 4,276.00

4,276.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0021.027500Local1.000000
21.027500 0.00 3.00Base

3.00
0.00
0.00 4,208.50

4,208.50
89214P109 Total
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18.30 0.000.00 28,998.811,400.000 Local

0.00 18.30 0.00 28,998.81Base

CABRERA CAPITAL MARKETS USD/DTC892231101 TOWNSQUARE MEDIA INC   CL A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0011.005000Local1.000000
11.005000 0.00 2.40Base

2.40
0.00
0.00 2,203.40

2,203.40

CABRERA CAPITAL MARKETS USD/DTC89366M201 TRANSENTERIX INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

800.000 0.002.518100Local1.000000
2.518100 0.00 9.60Base

9.60
0.00
0.00 2,024.08

2,024.08

CABRERA CAPITAL MARKETS USD/DTC894650100 TREDEGAR CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

400.000 0.0014.776500Local1.000000
14.776500 0.00 4.80Base

4.80
0.00
0.00 5,915.40

5,915.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0014.650000Local1.000000
14.650000 0.00 1.50Base

1.50
0.00
0.00 1,466.50

1,466.50
894650100 Total

6.30 0.000.00 7,381.90500.000 Local

0.00 6.30 0.00 7,381.90Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC89469A104 TREEHOUSE FOODS INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0082.710000Local1.000000
82.710000 0.00 1.50Base

1.50
0.00
0.00 8,272.50

8,272.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

800.000 0.0083.330100Local1.000000
83.330100 0.00 9.60Base

9.60
0.00
0.00 66,673.68

66,673.68

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0084.712500Local1.000000
84.712500 0.00 3.00Base

3.00
0.00
0.00 16,945.50

16,945.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015
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October 1, 2015
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

200.000 0.0081.000000Local1.000000
81.000000 0.00 3.00Base

3.00
0.00
0.00 16,203.00

16,203.00
89469A104 Total

17.10 0.000.00 108,094.681,300.000 Local

0.00 17.10 0.00 108,094.68Base

CABRERA CAPITAL MARKETS USD/DTC89600B201 TRIANGLE PETROLEUM CORP 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

1,000.000 0.001.435800Local1.000000
1.435800 0.00 12.00Base

12.00
0.00
0.00 1,447.80

1,447.80

CABRERA CAPITAL MARKETS USD/DTC896082104 TRIBUNE PUBLISHING CO 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.009.630000Local1.000000
9.630000 0.00 2.40Base

2.40
0.00
0.00 1,928.40

1,928.40

CABRERA CAPITAL MARKETS USD/DTC896095106 TRICO BANCSHARES 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

500.000 0.0025.576000Local1.000000
25.576000 0.00 6.00Base

6.00
0.00
0.00 12,794.00

12,794.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0028.219000Local1.000000
28.219000 0.00 1.50Base

1.50
0.00
0.00 2,823.40

2,823.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0028.110000Local1.000000
28.110000 0.00 1.50Base

1.50
0.00
0.00 2,812.50

2,812.50
896095106 Total

9.00 0.000.00 18,429.90700.000 Local

0.00 9.00 0.00 18,429.90Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC896215209 TRIMAS CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0017.560000Local1.000000
17.560000 0.00 1.50Base

1.50
0.00
0.00 1,757.50

1,757.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015
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800.000 0.0017.818800Local1.000000
17.818800 0.00 9.60Base

9.60
0.00
0.00 14,264.64

14,264.64

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0020.150000Local1.000000
20.150000 0.00 3.00Base

3.00
0.00
0.00 4,033.00

4,033.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0018.947500Local1.000000
18.947500 0.00 3.00Base

3.00
0.00
0.00 3,792.50

3,792.50
896215209 Total

17.10 0.000.00 23,847.641,300.000 Local

0.00 17.10 0.00 23,847.64Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC896288107 TRINET GROUP INC 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

100.000 0.0019.310000Local1.000000
19.310000 0.00 1.50Base

1.50
0.00
0.00 1,932.50

1,932.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0019.190000Local1.000000
19.190000 0.00 1.20Base

1.20
0.00
0.00 1,920.20

1,920.20
896288107 Total

2.70 0.000.00 3,852.70200.000 Local

0.00 2.70 0.00 3,852.70Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC896749108 TRIPLE S MANAGEMENT CORP B 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0020.055000Local1.000000
20.055000 0.00 1.50Base

1.50
0.00
0.00 2,007.00

2,007.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0019.947500Local1.000000
19.947500 0.00 4.80Base

4.80
0.00
0.00 7,983.80

7,983.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0024.615000Local1.000000 1.50 0.00 2,463.00
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24.615000 0.00 1.50Base 0.00 2,463.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0024.070000Local1.000000
24.070000 0.00 1.50Base

1.50
0.00
0.00 2,408.50

2,408.50
896749108 Total

9.30 0.000.00 14,862.30700.000 Local

0.00 9.30 0.00 14,862.30Base

CABRERA CAPITAL MARKETS USD/DTC89678F100 TRISTATE CAPITAL HLDGS INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

400.000 0.0012.127200Local1.000000
12.127200 0.00 4.80Base

4.80
0.00
0.00 4,855.68

4,855.68

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0013.080000Local1.000000
13.080000 0.00 3.00Base

3.00
0.00
0.00 2,619.00

2,619.00
89678F100 Total

7.80 0.000.00 7,474.68600.000 Local

0.00 7.80 0.00 7,474.68Base

CABRERA CAPITAL MARKETS USD/DTC89679E300 TRIUMPH BANCORP INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0016.788300Local1.000000
16.788300 0.00 3.60Base

3.60
0.00
0.00 5,040.09

5,040.09

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0016.776500Local1.000000
16.776500 0.00 1.50Base

1.50
0.00
0.00 1,679.15

1,679.15
89679E300 Total

5.10 0.000.00 6,719.24400.000 Local

0.00 5.10 0.00 6,719.24Base

CABRERA CAPITAL MARKETS USD/DTC898202106 TRUPANION INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

100.000 0.007.230600Local1.000000
7.230600 0.00 1.20Base

1.20
0.00
0.00 724.26

724.26
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CABRERA CAPITAL MARKETS USD/DTC898349105 TRUSTCO BANK CORP NY 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

2,100.000 0.006.029100Local1.000000
6.029100 0.00 25.20Base

25.20
0.00
0.00 12,686.31

12,686.31

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.006.340000Local1.000000
6.340000 0.00 4.50Base

4.50
0.00
0.00 1,906.50

1,906.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.006.352000Local1.000000
6.352000 0.00 7.50Base

7.50
0.00
0.00 3,183.50

3,183.50
898349105 Total

37.20 0.000.00 17,776.312,900.000 Local

0.00 37.20 0.00 17,776.31Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC898402102 TRUSTMARK CORP 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0023.750000Local1.000000
23.750000 0.00 1.50Base

1.50
0.00
0.00 2,376.50

2,376.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,300.000 0.0024.146300Local1.000000
24.146300 0.00 15.60Base

15.60
0.00
0.00 31,405.79

31,405.79

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0024.590000Local1.000000
24.590000 0.00 3.00Base

3.00
0.00
0.00 4,921.00

4,921.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0023.983800Local1.000000
23.983800 0.00 6.00Base

6.00
0.00
0.00 9,599.52

9,599.52
898402102 Total

26.10 0.000.00 48,302.812,000.000 Local

0.00 26.10 0.00 48,302.81Base
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CABRERA CAPITAL MARKETS USD/DTC899035505 TUESDAY MORNING CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.006.070600Local1.000000
6.070600 0.00 1.20Base

1.20
0.00
0.00 608.26

608.26

CABRERA CAPITAL MARKETS USD/DTC901109108 TUTOR PERINI CORP 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

800.000 0.0016.033100Local1.000000
16.033100 0.00 9.60Base

9.60
0.00
0.00 12,836.08

12,836.08

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0017.010000Local1.000000
17.010000 0.00 1.50Base

1.50
0.00
0.00 1,702.50

1,702.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0017.065000Local1.000000
17.065000 0.00 3.00Base

3.00
0.00
0.00 3,416.00

3,416.00
901109108 Total

14.10 0.000.00 17,954.581,100.000 Local

0.00 14.10 0.00 17,954.58Base

CABRERA CAPITAL MARKETS USD/DTC901476101 TWIN DISC INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0013.230000Local1.000000
13.230000 0.00 2.40Base

2.40
0.00
0.00 2,648.40

2,648.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC902104108 II VI INC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0016.960000Local1.000000
16.960000 0.00 1.50Base

1.50
0.00
0.00 1,697.50

1,697.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0017.033700Local1.000000
17.033700 0.00 12.00Base

12.00
0.00
0.00 17,045.70

17,045.70

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.410000Local1.000000
18.410000 0.00 1.50Base

1.50
0.00
0.00 1,842.50

1,842.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0018.546900Local1.000000
18.546900 0.00 4.50Base

4.50
0.00
0.00 5,568.57

5,568.57
902104108 Total

19.50 0.000.00 26,154.271,500.000 Local

0.00 19.50 0.00 26,154.27Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC902748102 UIL HOLDINGS CORP 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0050.030000Local1.000000
50.030000 0.00 1.50Base

1.50
0.00
0.00 5,004.50

5,004.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,100.000 0.0050.875900Local1.000000
50.875900 0.00 13.20Base

13.20
0.00
0.00 55,976.69

55,976.69

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0049.085000Local1.000000
49.085000 0.00 3.00Base

3.00
0.00
0.00 9,820.00

9,820.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.02

300.000 0.0049.790000Local1.000000
49.790000 0.00 4.50Base

4.50
0.00
0.00 14,941.50

14,941.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.02CANCEL

-300.000 0.0049.790000Local1.000000
49.790000 0.00 -4.50Base

-4.50
0.00
0.00 -14,941.50

-14,941.50
902748102 Total

17.70 0.000.00 70,801.191,400.000 Local

0.00 17.70 0.00 70,801.19Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC902788108 UMB FINANCIAL CORP 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0050.665000Local1.000000
50.665000 0.00 1.50Base

1.50
0.00
0.00 5,068.00

5,068.00
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

800.000 0.0051.120000Local1.000000
51.120000 0.00 9.60Base

9.60
0.00
0.00 40,905.60

40,905.60

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0050.870000Local1.000000
50.870000 0.00 1.50Base

1.50
0.00
0.00 5,088.50

5,088.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0048.408100Local1.000000
48.408100 0.00 3.00Base

3.00
0.00
0.00 9,684.62

9,684.62
902788108 Total

15.60 0.000.00 60,746.721,200.000 Local

0.00 15.60 0.00 60,746.72Base

CABRERA CAPITAL MARKETS USD/DTC902925106 USA TRUCK INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0020.080000Local1.000000
20.080000 0.00 1.20Base

1.20
0.00
0.00 2,009.20

2,009.20

CABRERA CAPITAL MARKETS USD/DTC903002103 UMH PROPERTIES INC 20 Oct 2015 0.01REIT USD.1 23 Oct 2015

500.000 0.0010.295700Local1.000000
10.295700 0.00 6.00Base

6.00
0.00
0.00 5,153.85

5,153.85

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0010.160000Local1.000000
10.160000 0.00 3.00Base

3.00
0.00
0.00 2,035.00

2,035.00
903002103 Total

9.00 0.000.00 7,188.85700.000 Local

0.00 9.00 0.00 7,188.85Base

CABRERA CAPITAL MARKETS USD/DTC90385V107 ULTRA CLEAN HOLDINGS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

700.000 0.005.545600Local1.000000
5.545600 0.00 8.40Base

8.40
0.00
0.00 3,890.32

3,890.32
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CABRERA CAPITAL MARKETS USD/DTC903914109 ULTRA PETROLEUM CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

1,700.000 0.007.261200Local1.000000
7.261200 0.00 20.40Base

20.40
0.00
0.00 12,364.44

12,364.44

CABRERA CAPITAL MARKETS USD/DTC904034105 ULTRATECH INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

600.000 0.0015.854200Local1.000000
15.854200 0.00 7.20Base

7.20
0.00
0.00 9,519.72

9,519.72

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0015.100000Local1.000000
15.100000 0.00 1.50Base

1.50
0.00
0.00 1,511.50

1,511.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0018.025000Local1.000000
18.025000 0.00 3.00Base

3.00
0.00
0.00 3,608.00

3,608.00
904034105 Total

11.70 0.000.00 14,639.22900.000 Local

0.00 11.70 0.00 14,639.22Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC904214103 UMPQUA HOLDINGS CORP 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

300.000 0.0016.700000Local1.000000
16.700000 0.00 4.50Base

4.50
0.00
0.00 5,014.50

5,014.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

4,500.000 0.0016.810500Local1.000000
16.810500 0.00 54.00Base

54.00
0.00
0.00 75,701.25

75,701.25

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

700.000 0.0016.983600Local1.000000
16.983600 0.00 10.50Base

10.50
0.00
0.00 11,899.02

11,899.02

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,200.000 0.0016.594200Local1.000000
16.594200 0.00 18.00Base

18.00
0.00
0.00 19,931.04

19,931.04
904214103 Total
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87.00 0.000.00 112,545.816,700.000 Local

0.00 87.00 0.00 112,545.81Base

CABRERA CAPITAL MARKETS USD/DTC904677200 UNIFI INC 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

300.000 0.0029.396600Local1.000000
29.396600 0.00 3.60Base

3.60
0.00
0.00 8,822.58

8,822.58

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0029.395000Local1.000000
29.395000 0.00 1.50Base

1.50
0.00
0.00 2,941.00

2,941.00
904677200 Total

5.10 0.000.00 11,763.58400.000 Local

0.00 5.10 0.00 11,763.58Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC904708104 UNIFIRST CORP/MA 15 Oct 2015 0.02COMMON STOCK USD.1 20 Oct 2015

25.000 0.00111.020000Local1.000000
111.020000 0.00 0.38Base

0.38
0.00
0.00 2,775.88

2,775.88

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

299.000 0.00111.066400Local1.000000
111.066400 0.00 3.59Base

3.59
0.00
0.00 33,212.44

33,212.44

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

44.000 0.00104.920000Local1.000000
104.920000 0.00 0.66Base

0.66
0.00
0.00 4,617.14

4,617.14

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

82.000 0.00108.290000Local1.000000
108.290000 0.00 1.23Base

1.23
0.00
0.00 8,881.01

8,881.01
904708104 Total

5.86 0.000.00 49,486.47450.000 Local

0.00 5.86 0.00 49,486.47Base

CABRERA CAPITAL MARKETS USD/DTC90478E103 UNILIFE CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

Books Closed Prepared by State StreetPage 1423



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,200.000 0.000.915800Local1.000000
0.915800 0.00 14.40Base

14.40
0.00
0.00 1,113.36

1,113.36

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC90539J109 UNION BANKSHARES CORP 15 Oct 2015 0.02COMMON STOCK USD1.33 20 Oct 2015

100.000 0.0025.270000Local1.000000
25.270000 0.00 1.50Base

1.50
0.00
0.00 2,528.50

2,528.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0025.881100Local1.000000
25.881100 0.00 10.80Base

10.80
0.00
0.00 23,303.79

23,303.79

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0026.195000Local1.000000
26.195000 0.00 1.50Base

1.50
0.00
0.00 2,621.00

2,621.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0026.205000Local1.000000
26.205000 0.00 4.50Base

4.50
0.00
0.00 7,866.00

7,866.00
90539J109 Total

18.30 0.000.00 36,319.291,400.000 Local

0.00 18.30 0.00 36,319.29Base

CABRERA CAPITAL MARKETS USD/DTC909214306 UNISYS CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0013.105000Local1.000000
13.105000 0.00 4.80Base

4.80
0.00
0.00 5,246.80

5,246.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0010.960000Local1.000000
10.960000 0.00 3.00Base

3.00
0.00
0.00 2,195.00

2,195.00
909214306 Total

7.80 0.000.00 7,441.80600.000 Local

0.00 7.80 0.00 7,441.80Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC909218109 UNIT CORP 15 Oct 2015 0.02COMMON STOCK USD.2 20 Oct 2015

100.000 0.0015.380000Local1.000000 1.50 0.00 1,539.50
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RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

15.380000 0.00 1.50Base 0.00 1,539.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0015.070700Local1.000000
15.070700 0.00 12.00Base

12.00
0.00
0.00 15,082.70

15,082.70

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0016.710000Local1.000000
16.710000 0.00 3.00Base

3.00
0.00
0.00 3,345.00

3,345.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0011.797500Local1.000000
11.797500 0.00 3.00Base

3.00
0.00
0.00 2,362.50

2,362.50
909218109 Total

19.50 0.000.00 22,329.701,500.000 Local

0.00 19.50 0.00 22,329.70Base

CABRERA CAPITAL MARKETS USD/DTC909839102 UNITED COMMUNITY FINANCIAL 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

1,000.000 0.005.062100Local1.000000
5.062100 0.00 12.00Base

12.00
0.00
0.00 5,074.10

5,074.10

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.006.088000Local1.000000
6.088000 0.00 7.50Base

7.50
0.00
0.00 3,051.50

3,051.50
909839102 Total

19.50 0.000.00 8,125.601,500.000 Local

0.00 19.50 0.00 8,125.60Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC90984P303 UNITED COMMUNITY BANKS/GA 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0020.330000Local1.000000
20.330000 0.00 1.50Base

1.50
0.00
0.00 2,034.50

2,034.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0020.412000Local1.000000
20.412000 0.00 12.00Base

12.00
0.00
0.00 20,424.00

20,424.00
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0020.469400Local1.000000
20.469400 0.00 3.00Base

3.00
0.00
0.00 4,096.88

4,096.88

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0019.741700Local1.000000
19.741700 0.00 4.50Base

4.50
0.00
0.00 5,927.01

5,927.01
90984P303 Total

21.00 0.000.00 32,482.391,600.000 Local

0.00 21.00 0.00 32,482.39Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC909907107 UNITED BANKSHARES INC 15 Oct 2015 0.02COMMON STOCK USD2.5 20 Oct 2015

100.000 0.0037.980000Local1.000000
37.980000 0.00 1.50Base

1.50
0.00
0.00 3,799.50

3,799.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,400.000 0.0038.688900Local1.000000
38.688900 0.00 16.80Base

16.80
0.00
0.00 54,181.26

54,181.26

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0040.585000Local1.000000
40.585000 0.00 3.00Base

3.00
0.00
0.00 8,120.00

8,120.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0038.280000Local1.000000
38.280000 0.00 6.00Base

6.00
0.00
0.00 15,318.00

15,318.00
909907107 Total

27.30 0.000.00 81,418.762,100.000 Local

0.00 27.30 0.00 81,418.76Base

CABRERA CAPITAL MARKETS USD/DTC910187103 UNITED DEVELOPMENT FUNDING I 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

600.000 0.0017.733700Local1.000000
17.733700 0.00 7.20Base

7.20
0.00
0.00 10,647.42

10,647.42
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Price Interest
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0017.990000Local1.000000
17.990000 0.00 1.50Base

1.50
0.00
0.00 1,800.50

1,800.50
910187103 Total

8.70 0.000.00 12,447.92700.000 Local

0.00 8.70 0.00 12,447.92Base

CABRERA CAPITAL MARKETS USD/DTC910304104 UNITED FINANCIAL BANCORP INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

900.000 0.0013.521800Local1.000000
13.521800 0.00 10.80Base

10.80
0.00
0.00 12,180.42

12,180.42

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0013.265000Local1.000000
13.265000 0.00 3.00Base

3.00
0.00
0.00 2,656.00

2,656.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0013.597500Local1.000000
13.597500 0.00 3.00Base

3.00
0.00
0.00 2,722.50

2,722.50
910304104 Total

16.80 0.000.00 17,558.921,300.000 Local

0.00 16.80 0.00 17,558.92Base

CABRERA CAPITAL MARKETS USD/DTC910340108 UNITED FIRE GROUP INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

500.000 0.0036.066000Local1.000000
36.066000 0.00 6.00Base

6.00
0.00
0.00 18,039.00

18,039.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0039.320000Local1.000000
39.320000 0.00 1.50Base

1.50
0.00
0.00 3,933.50

3,933.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0038.860000Local1.000000
38.860000 0.00 1.50Base

1.50
0.00
0.00 3,887.50

3,887.50
910340108 Total
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Broker NameTrd Date Stl Date

Units/Original Face
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9.00 0.000.00 25,860.00700.000 Local

0.00 9.00 0.00 25,860.00Base

CABRERA CAPITAL MARKETS USD/DTC910710102 UNITED INSURANCE HOLDINGS CO 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

400.000 0.0015.265000Local1.000000
15.265000 0.00 4.80Base

4.80
0.00
0.00 6,110.80

6,110.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.689500Local1.000000
18.689500 0.00 1.50Base

1.50
0.00
0.00 1,870.45

1,870.45

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0018.600000Local1.000000
18.600000 0.00 1.50Base

1.50
0.00
0.00 1,861.50

1,861.50
910710102 Total

7.80 0.000.00 9,842.75600.000 Local

0.00 7.80 0.00 9,842.75Base

CABRERA CAPITAL MARKETS USD/DTC911268209 UNITED ONLINE INC WHEN ISSUE 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

300.000 0.0011.503300Local1.000000
11.503300 0.00 3.60Base

3.60
0.00
0.00 3,454.59

3,454.59

CABRERA CAPITAL MARKETS USD/DTC913259107 UNITIL CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

300.000 0.0037.996700Local1.000000
37.996700 0.00 3.60Base

3.60
0.00
0.00 11,402.61

11,402.61

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0034.930000Local1.000000
34.930000 0.00 1.50Base

1.50
0.00
0.00 3,494.50

3,494.50
913259107 Total

5.10 0.000.00 14,897.11400.000 Local

0.00 5.10 0.00 14,897.11Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC91336L107 UNIVAR INC 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015
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12,700.000 0.0018.142500Local1.000000
18.142500 0.00 190.50Base

190.50
0.00
0.00 230,600.25

230,600.25

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC15 Oct 2015 0.0220 Oct 2015

100.000 0.0019.065000Local1.000000
19.065000 0.00 1.50Base

1.50
0.00
0.00 1,908.00

1,908.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0018.467100Local1.000000
18.467100 0.00 4.80Base

4.80
0.00
0.00 7,391.64

7,391.64

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0018.659900Local1.000000
18.659900 0.00 1.50Base

1.50
0.00
0.00 1,867.49

1,867.49

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0016.900000Local1.000000
16.900000 0.00 1.50Base

1.50
0.00
0.00 1,691.50

1,691.50
91336L107 Total

199.80 0.000.00 243,458.8813,400.000 Local

0.00 199.80 0.00 243,458.88Base

CABRERA CAPITAL MARKETS USD/DTC91338E101 UNIVERSAL AMERICAN CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,100.000 0.007.322600Local1.000000
7.322600 0.00 13.20Base

13.20
0.00
0.00 8,068.06

8,068.06

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.006.637500Local1.000000
6.637500 0.00 6.00Base

6.00
0.00
0.00 2,661.00

2,661.00
91338E101 Total

19.20 0.000.00 10,729.061,500.000 Local

0.00 19.20 0.00 10,729.06Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC913456109 UNIVERSAL CORP/VA 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0053.690000Local1.000000 1.50 0.00 5,370.50
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53.690000 0.00 1.50Base 0.00 5,370.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0053.617500Local1.000000
53.617500 0.00 4.80Base

4.80
0.00
0.00 21,451.80

21,451.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0054.794000Local1.000000
54.794000 0.00 1.50Base

1.50
0.00
0.00 5,480.90

5,480.90
913456109 Total

7.80 0.000.00 32,303.20600.000 Local

0.00 7.80 0.00 32,303.20Base

CABRERA CAPITAL MARKETS USD/DTC913483103 UNIVERSAL ELECTRONICS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0045.760000Local1.000000
45.760000 0.00 1.20Base

1.20
0.00
0.00 4,577.20

4,577.20

CABRERA CAPITAL MARKETS USD/DTC913543104 UNIVERSAL FOREST PRODUCTS 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

400.000 0.0070.931600Local1.000000
70.931600 0.00 4.80Base

4.80
0.00
0.00 28,377.44

28,377.44

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0074.045000Local1.000000
74.045000 0.00 1.50Base

1.50
0.00
0.00 7,406.00

7,406.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0072.800000Local1.000000
72.800000 0.00 1.50Base

1.50
0.00
0.00 7,281.50

7,281.50
913543104 Total

7.80 0.000.00 43,064.94600.000 Local

0.00 7.80 0.00 43,064.94Base

CABRERA CAPITAL MARKETS USD/DTC913915104 UNIVERSAL TECHNICAL INSTITUT 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

400.000 0.005.142500Local1.000000
5.142500 0.00 4.80Base

4.80
0.00
0.00 2,061.80

2,061.80
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CABRERA CAPITAL MARKETS USD/DTC915271100 UNIVEST CORP OF PENNSYLVANIA 20 Oct 2015 0.01COMMON STOCK USD5. 23 Oct 2015

400.000 0.0019.356400Local1.000000
19.356400 0.00 4.80Base

4.80
0.00
0.00 7,747.36

7,747.36

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0020.650000Local1.000000
20.650000 0.00 1.50Base

1.50
0.00
0.00 2,066.50

2,066.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0020.930000Local1.000000
20.930000 0.00 1.50Base

1.50
0.00
0.00 2,094.50

2,094.50
915271100 Total

7.80 0.000.00 11,908.36600.000 Local

0.00 7.80 0.00 11,908.36Base

CABRERA CAPITAL MARKETS USD/DTC917286205 URSTADT BIDDLE   CLASS A 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

500.000 0.0019.801300Local1.000000
19.801300 0.00 6.00Base

6.00
0.00
0.00 9,906.65

9,906.65

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0019.985000Local1.000000
19.985000 0.00 3.00Base

3.00
0.00
0.00 4,000.00

4,000.00
917286205 Total

9.00 0.000.00 13,906.65700.000 Local

0.00 9.00 0.00 13,906.65Base

CABRERA CAPITAL MARKETS USD/DTC91829F104 VOXX INTERNATIONAL CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.005.897500Local1.000000
5.897500 0.00 4.80Base

4.80
0.00
0.00 2,363.80

2,363.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC918385105 VTV THERAPEUTICS INC  CL A 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

300.000 0.007.473300Local1.000000
7.473300 0.00 4.50Base

4.50
0.00
0.00 2,246.49

2,246.49
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CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.007.886500Local1.000000
7.886500 0.00 1.20Base

1.20
0.00
0.00 789.85

789.85
918385105 Total

5.70 0.000.00 3,036.34400.000 Local

0.00 5.70 0.00 3,036.34Base

CABRERA CAPITAL MARKETS USD/DTC918905100 VALHI INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.002.623000Local1.000000
2.623000 0.00 7.20Base

7.20
0.00
0.00 1,581.00

1,581.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC919794107 VALLEY NATIONAL BANCORP 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

400.000 0.009.935000Local1.000000
9.935000 0.00 6.00Base

6.00
0.00
0.00 3,980.00

3,980.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

4,700.000 0.0010.043900Local1.000000
10.043900 0.00 56.40Base

56.40
0.00
0.00 47,262.73

47,262.73

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

700.000 0.0010.759300Local1.000000
10.759300 0.00 10.50Base

10.50
0.00
0.00 7,542.01

7,542.01

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,200.000 0.0010.110000Local1.000000
10.110000 0.00 18.00Base

18.00
0.00
0.00 12,150.00

12,150.00
919794107 Total

90.90 0.000.00 70,934.747,000.000 Local

0.00 90.90 0.00 70,934.74Base

CABRERA CAPITAL MARKETS USD/DTC921659108 VANDA PHARMACEUTICALS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

200.000 0.0010.409200Local1.000000
10.409200 0.00 2.40Base

2.40
0.00
0.00 2,084.24

2,084.24
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CABRERA CAPITAL MARKETS USD/DTC922417100 VEECO INSTRUMENTS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

800.000 0.0020.227100Local1.000000
20.227100 0.00 9.60Base

9.60
0.00
0.00 16,191.28

16,191.28

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0019.165000Local1.000000
19.165000 0.00 1.50Base

1.50
0.00
0.00 1,918.00

1,918.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0021.667500Local1.000000
21.667500 0.00 3.00Base

3.00
0.00
0.00 4,336.50

4,336.50
922417100 Total

14.10 0.000.00 22,445.781,100.000 Local

0.00 14.10 0.00 22,445.78Base

CABRERA CAPITAL MARKETS USD/DTC92335C106 VERA BRADLEY INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

500.000 0.0012.967500Local1.000000
12.967500 0.00 6.00Base

6.00
0.00
0.00 6,489.75

6,489.75

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0016.377500Local1.000000
16.377500 0.00 3.00Base

3.00
0.00
0.00 3,278.50

3,278.50
92335C106 Total

9.00 0.000.00 9,768.25700.000 Local

0.00 9.00 0.00 9,768.25Base

CABRERA CAPITAL MARKETS USD/DTC92337C104 VERASTEM INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

600.000 0.002.016500Local1.000000
2.016500 0.00 7.20Base

7.20
0.00
0.00 1,217.10

1,217.10

CABRERA CAPITAL MARKETS USD/DTC92343X100 VERINT SYSTEMS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.0046.200000Local1.000000
46.200000 0.00 1.20Base

1.20
0.00
0.00 4,621.20

4,621.20
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CABRERA CAPITAL MARKETS USD/DTC923454102 VERITIV CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

200.000 0.0042.528900Local1.000000
42.528900 0.00 2.40Base

2.40
0.00
0.00 8,508.18

8,508.18

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0039.515000Local1.000000
39.515000 0.00 1.50Base

1.50
0.00
0.00 3,953.00

3,953.00
923454102 Total

3.90 0.000.00 12,461.18300.000 Local

0.00 3.90 0.00 12,461.18Base

CABRERA CAPITAL MARKETS USD/DTC92529L102 VERSARTIS INC 20 Oct 2015 13 0.01COMMON STOCK USD.000 05 Nov 2015

500.000 0.0010.279000Local1.000000
10.279000 0.00 6.00Base

6.00
0.00
0.00 5,145.50

5,145.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0012.055000Local1.000000
12.055000 0.00 3.00Base

3.00
0.00
0.00 2,414.00

2,414.00
92529L102 Total

9.00 0.000.00 7,559.50700.000 Local

0.00 9.00 0.00 7,559.50Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC92552R406 VIAD CORP 15 Oct 2015 0.02COMMON STOCK USD1.5 20 Oct 2015

100.000 0.0030.370000Local1.000000
30.370000 0.00 1.50Base

1.50
0.00
0.00 3,038.50

3,038.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0030.425400Local1.000000
30.425400 0.00 4.80Base

4.80
0.00
0.00 12,174.96

12,174.96

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0030.050000Local1.000000
30.050000 0.00 1.50Base

1.50
0.00
0.00 3,006.50

3,006.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0030.035000Local1.000000
30.035000 0.00 1.50Base

1.50
0.00
0.00 3,005.00

3,005.00
92552R406 Total

9.30 0.000.00 21,224.96700.000 Local

0.00 9.30 0.00 21,224.96Base

CABRERA CAPITAL MARKETS USD/DTC92552V100 VIASAT INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

200.000 0.0066.070000Local1.000000
66.070000 0.00 2.40Base

2.40
0.00
0.00 13,216.40

13,216.40

CABRERA CAPITAL MARKETS USD/DTC925815102 VICOR CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.009.957300Local1.000000
9.957300 0.00 1.20Base

1.20
0.00
0.00 996.93

996.93

CABRERA CAPITAL MARKETS USD/DTC927107409 VILLAGE SUPER MARKET CLASS A 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

100.000 0.0023.910000Local1.000000
23.910000 0.00 1.20Base

1.20
0.00
0.00 2,392.20

2,392.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC92765X208 VIRGIN AMERICA INC 16 Dec 2015 0.02COMMON STOCK USD.01 21 Dec 2015

100.000 0.0037.000000Local1.000000
37.000000 0.00 1.50Base

1.50
0.00
0.00 3,701.50

3,701.50

CABRERA CAPITAL MARKETS USD/DTC92828Q109 VIRTUS INVESTMENT PARTNERS 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

141.000 0.00105.200000Local1.000000
105.200000 0.00 1.69Base

1.69
0.00
0.00 14,834.89

14,834.89

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0119 Nov 2015

19.000 0.00130.600000Local1.000000
130.600000 0.00 0.28Base

0.28
0.00
0.00 2,481.68

2,481.68

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

36.000 0.00125.340000Local1.000000
125.340000 0.00 0.54Base

0.54
0.00
0.00 4,512.78

4,512.78
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92828Q109 Total

2.51 0.000.00 21,829.35196.000 Local

0.00 2.51 0.00 21,829.35Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC928298108 VISHAY INTERTECHNOLOGY INC 15 Oct 2015 0.02COMMON STOCK USD.1 20 Oct 2015

300.000 0.0010.770000Local1.000000
10.770000 0.00 4.50Base

4.50
0.00
0.00 3,235.50

3,235.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,700.000 0.0010.846300Local1.000000
10.846300 0.00 32.40Base

32.40
0.00
0.00 29,317.41

29,317.41

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.0011.275000Local1.000000
11.275000 0.00 6.00Base

6.00
0.00
0.00 4,516.00

4,516.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

700.000 0.0011.981400Local1.000000
11.981400 0.00 10.50Base

10.50
0.00
0.00 8,397.48

8,397.48
928298108 Total

53.40 0.000.00 45,466.394,100.000 Local

0.00 53.40 0.00 45,466.39Base

CABRERA CAPITAL MARKETS USD/DTC92835K103 VISHAY PRECISION GROUP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

300.000 0.0011.900000Local1.000000
11.900000 0.00 3.60Base

3.60
0.00
0.00 3,573.60

3,573.60

CABRERA CAPITAL MARKETS USD/DTC92849E101 VITAMIN SHOPPE INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.0033.948500Local1.000000
33.948500 0.00 7.20Base

7.20
0.00
0.00 20,376.30

20,376.30

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0029.260000Local1.000000
29.260000 0.00 1.50Base

1.50
0.00
0.00 2,927.50

2,927.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0033.010000Local1.000000
33.010000 0.00 1.50Base

1.50
0.00
0.00 3,302.50

3,302.50
92849E101 Total

10.20 0.000.00 26,606.30800.000 Local

0.00 10.20 0.00 26,606.30Base

CABRERA CAPITAL MARKETS USD/DTC92854Q106 VIVINT SOLAR INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0012.400000Local1.000000
12.400000 0.00 1.20Base

1.20
0.00
0.00 1,241.20

1,241.20

CABRERA CAPITAL MARKETS USD/DTC92857F107 VOCERA COMMUNICATIONS INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

200.000 0.0010.915000Local1.000000
10.915000 0.00 2.40Base

2.40
0.00
0.00 2,185.40

2,185.40

CABRERA CAPITAL MARKETS USD/DTC928703107 VOLT INFO SCIENCES INC 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

200.000 0.008.160000Local1.000000
8.160000 0.00 2.40Base

2.40
0.00
0.00 1,634.40

1,634.40

CABRERA CAPITAL MARKETS USD/DTC92886T201 VONAGE HOLDINGS CORP 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

3,600.000 0.006.139300Local1.000000
6.139300 0.00 43.20Base

43.20
0.00
0.00 22,144.68

22,144.68

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

500.000 0.006.529000Local1.000000
6.529000 0.00 7.50Base

7.50
0.00
0.00 3,272.00

3,272.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

900.000 0.005.860000Local1.000000
5.860000 0.00 13.50Base

13.50
0.00
0.00 5,287.50

5,287.50
92886T201 Total

64.20 0.000.00 30,704.185,000.000 Local

0.00 64.20 0.00 30,704.18Base
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CABRERA CAPITAL MARKETS USD/DTC92922P106 W+T OFFSHORE INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

800.000 0.003.511200Local1.000000
3.511200 0.00 9.60Base

9.60
0.00
0.00 2,818.56

2,818.56

CABRERA CAPITAL MARKETS USD/DTC92923C807 WCI COMMUNITIES INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

300.000 0.0023.293300Local1.000000
23.293300 0.00 3.60Base

3.60
0.00
0.00 6,991.59

6,991.59

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0022.840000Local1.000000
22.840000 0.00 1.50Base

1.50
0.00
0.00 2,285.50

2,285.50
92923C807 Total

5.10 0.000.00 9,277.09400.000 Local

0.00 5.10 0.00 9,277.09Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC92924F106 WGL HOLDINGS INC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0060.090000Local1.000000
60.090000 0.00 1.50Base

1.50
0.00
0.00 6,010.50

6,010.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,000.000 0.0061.701500Local1.000000
61.701500 0.00 12.00Base

12.00
0.00
0.00 61,713.50

61,713.50

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0058.840000Local1.000000
58.840000 0.00 3.00Base

3.00
0.00
0.00 11,771.00

11,771.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0062.895000Local1.000000
62.895000 0.00 3.00Base

3.00
0.00
0.00 12,582.00

12,582.00
92924F106 Total

19.50 0.000.00 92,077.001,500.000 Local

0.00 19.50 0.00 92,077.00Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC929328102 WSFS FINANCIAL CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

600.000 0.0029.141600Local1.000000
29.141600 0.00 9.00Base

9.00
0.00
0.00 17,493.96

17,493.96

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0029.333400Local1.000000
29.333400 0.00 7.20Base

7.20
0.00
0.00 17,607.24

17,607.24

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0032.460000Local1.000000
32.460000 0.00 1.50Base

1.50
0.00
0.00 3,247.50

3,247.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0032.500000Local1.000000
32.500000 0.00 1.50Base

1.50
0.00
0.00 3,251.50

3,251.50
929328102 Total

19.20 0.000.00 41,600.201,400.000 Local

0.00 19.20 0.00 41,600.20Base

CABRERA CAPITAL MARKETS USD/DTC93148P102 WALKER + DUNLOP INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

300.000 0.0028.355000Local1.000000
28.355000 0.00 3.60Base

3.60
0.00
0.00 8,510.10

8,510.10

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0028.850000Local1.000000
28.850000 0.00 1.50Base

1.50
0.00
0.00 2,886.50

2,886.50
93148P102 Total

5.10 0.000.00 11,396.60400.000 Local

0.00 5.10 0.00 11,396.60Base

CABRERA CAPITAL MARKETS USD/DTC93317W102 WALTER INVESTMENT MANAGEMENT 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

800.000 0.0016.184900Local1.000000
16.184900 0.00 9.60Base

9.60
0.00
0.00 12,957.52

12,957.52
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0013.673300Local1.000000
13.673300 0.00 4.50Base

4.50
0.00
0.00 4,106.49

4,106.49
93317W102 Total

14.10 0.000.00 17,064.011,100.000 Local

0.00 14.10 0.00 17,064.01Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC938824109 WASHINGTON FEDERAL INC 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

200.000 0.0023.550000Local1.000000
23.550000 0.00 3.00Base

3.00
0.00
0.00 4,713.00

4,713.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,900.000 0.0023.663200Local1.000000
23.663200 0.00 22.80Base

22.80
0.00
0.00 44,982.88

44,982.88

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0025.225000Local1.000000
25.225000 0.00 4.50Base

4.50
0.00
0.00 7,572.00

7,572.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0024.230000Local1.000000
24.230000 0.00 7.50Base

7.50
0.00
0.00 12,122.50

12,122.50
938824109 Total

37.80 0.000.00 69,390.382,900.000 Local

0.00 37.80 0.00 69,390.38Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC939653101 WASHINGTON REIT 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

200.000 0.0026.620000Local1.000000
26.620000 0.00 3.00Base

3.00
0.00
0.00 5,327.00

5,327.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,300.000 0.0027.366500Local1.000000
27.366500 0.00 15.60Base

15.60
0.00
0.00 35,592.05

35,592.05
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0026.276400Local1.000000
26.276400 0.00 3.00Base

3.00
0.00
0.00 5,258.28

5,258.28

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0027.892500Local1.000000
27.892500 0.00 6.00Base

6.00
0.00
0.00 11,163.00

11,163.00
939653101 Total

27.60 0.000.00 57,340.332,100.000 Local

0.00 27.60 0.00 57,340.33Base

CABRERA CAPITAL MARKETS USD/DTC940610108 WASHINGTON TRUST BANCORP 20 Oct 2015 0.01COMMON STOCK USD.062 23 Oct 2015

300.000 0.0039.199700Local1.000000
39.199700 0.00 3.60Base

3.60
0.00
0.00 11,763.51

11,763.51

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0039.770000Local1.000000
39.770000 0.00 1.50Base

1.50
0.00
0.00 3,978.50

3,978.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0039.540000Local1.000000
39.540000 0.00 1.50Base

1.50
0.00
0.00 3,955.50

3,955.50
940610108 Total

6.60 0.000.00 19,697.51500.000 Local

0.00 6.60 0.00 19,697.51Base

CABRERA CAPITAL MARKETS USD/DTC94188P101 WATERSTONE FINANCIAL INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.0013.330400Local1.000000
13.330400 0.00 7.20Base

7.20
0.00
0.00 8,005.44

8,005.44

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0014.185000Local1.000000
14.185000 0.00 3.00Base

3.00
0.00
0.00 2,840.00

2,840.00
94188P101 Total
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10.20 0.000.00 10,845.44800.000 Local

0.00 10.20 0.00 10,845.44Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC942749102 WATTS WATER TECHNOLOGIES A 15 Oct 2015 0.02COMMON STOCK USD.1 20 Oct 2015

100.000 0.0055.865000Local1.000000
55.865000 0.00 1.50Base

1.50
0.00
0.00 5,588.00

5,588.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0057.342500Local1.000000
57.342500 0.00 7.20Base

7.20
0.00
0.00 34,412.70

34,412.70

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0053.297800Local1.000000
53.297800 0.00 3.00Base

3.00
0.00
0.00 10,662.56

10,662.56
942749102 Total

11.70 0.000.00 50,663.26900.000 Local

0.00 11.70 0.00 50,663.26Base

CABRERA CAPITAL MARKETS USD/DTC943315101 WAUSAU PAPER CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0010.190000Local1.000000
10.190000 0.00 2.40Base

2.40
0.00
0.00 2,040.40

2,040.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC947890109 WEBSTER FINANCIAL CORP 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0035.120000Local1.000000
35.120000 0.00 1.50Base

1.50
0.00
0.00 3,513.50

3,513.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,900.000 0.0035.996400Local1.000000
35.996400 0.00 22.80Base

22.80
0.00
0.00 68,415.96

68,415.96

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0037.580000Local1.000000
37.580000 0.00 3.00Base

3.00
0.00
0.00 7,519.00

7,519.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015
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500.000 0.0038.701000Local1.000000
38.701000 0.00 7.50Base

7.50
0.00
0.00 19,358.00

19,358.00
947890109 Total

34.80 0.000.00 98,806.462,700.000 Local

0.00 34.80 0.00 98,806.46Base

CABRERA CAPITAL MARKETS USD/DTC948626106 WEIGHT WATCHERS INTL INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0017.540000Local1.000000
17.540000 0.00 2.40Base

2.40
0.00
0.00 3,510.40

3,510.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0023.640000Local1.000000
23.640000 0.00 1.50Base

1.50
0.00
0.00 2,365.50

2,365.50
948626106 Total

3.90 0.000.00 5,875.90300.000 Local

0.00 3.90 0.00 5,875.90Base

CABRERA CAPITAL MARKETS USD/DTC948849104 WEIS MARKETS INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0043.385000Local1.000000
43.385000 0.00 2.40Base

2.40
0.00
0.00 8,679.40

8,679.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC950755108 WERNER ENTERPRISES INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0026.260000Local1.000000
26.260000 0.00 1.50Base

1.50
0.00
0.00 2,627.50

2,627.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0027.025600Local1.000000
27.025600 0.00 8.40Base

8.40
0.00
0.00 18,926.32

18,926.32

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0025.545000Local1.000000
25.545000 0.00 1.50Base

1.50
0.00
0.00 2,556.00

2,556.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0025.297500Local1.000000 3.00 0.00 5,062.50
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25.297500 0.00 3.00Base 0.00 5,062.50
950755108 Total

14.40 0.000.00 29,172.321,100.000 Local

0.00 14.40 0.00 29,172.32Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC950810101 WESBANCO INC 15 Oct 2015 0.02COMMON STOCK USD2.08 20 Oct 2015

100.000 0.0032.060000Local1.000000
32.060000 0.00 1.50Base

1.50
0.00
0.00 3,207.50

3,207.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0032.301000Local1.000000
32.301000 0.00 8.40Base

8.40
0.00
0.00 22,619.10

22,619.10

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0032.960000Local1.000000
32.960000 0.00 1.50Base

1.50
0.00
0.00 3,297.50

3,297.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0030.830000Local1.000000
30.830000 0.00 3.00Base

3.00
0.00
0.00 6,169.00

6,169.00
950810101 Total

14.40 0.000.00 35,293.101,100.000 Local

0.00 14.40 0.00 35,293.10Base

CABRERA CAPITAL MARKETS USD/DTC950814103 WESCO AIRCRAFT HOLDINGS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

1,300.000 0.0012.243500Local1.000000
12.243500 0.00 15.60Base

15.60
0.00
0.00 15,932.15

15,932.15

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0011.700000Local1.000000
11.700000 0.00 3.00Base

3.00
0.00
0.00 2,343.00

2,343.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0012.350000Local1.000000
12.350000 0.00 4.50Base

4.50
0.00
0.00 3,709.50

3,709.50
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950814103 Total

23.10 0.000.00 21,984.651,800.000 Local

0.00 23.10 0.00 21,984.65Base

CABRERA CAPITAL MARKETS USD/DTC95123P106 WEST BANCORPORATION 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

300.000 0.0019.247700Local1.000000
19.247700 0.00 3.60Base

3.60
0.00
0.00 5,777.91

5,777.91

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0020.210000Local1.000000
20.210000 0.00 1.50Base

1.50
0.00
0.00 2,022.50

2,022.50
95123P106 Total

5.10 0.000.00 7,800.41400.000 Local

0.00 5.10 0.00 7,800.41Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC952355204 WEST CORP 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0024.220000Local1.000000
24.220000 0.00 1.50Base

1.50
0.00
0.00 2,423.50

2,423.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0024.110800Local1.000000
24.110800 0.00 10.80Base

10.80
0.00
0.00 21,710.52

21,710.52

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0025.520000Local1.000000
25.520000 0.00 1.50Base

1.50
0.00
0.00 2,553.50

2,553.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0020.925000Local1.000000
20.925000 0.00 3.00Base

3.00
0.00
0.00 4,188.00

4,188.00
952355204 Total

16.80 0.000.00 30,875.521,300.000 Local

0.00 16.80 0.00 30,875.52Base
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CABRERA CAPITAL MARKETS USD/DTC954235107 WEST MARINE INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

400.000 0.009.451300Local1.000000
9.451300 0.00 4.80Base

4.80
0.00
0.00 3,785.32

3,785.32

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.009.087500Local1.000000
9.087500 0.00 3.00Base

3.00
0.00
0.00 1,820.50

1,820.50
954235107 Total

7.80 0.000.00 5,605.82600.000 Local

0.00 7.80 0.00 5,605.82Base

CABRERA CAPITAL MARKETS USD/DTC957090103 WESTAMERICA BANCORPORATION 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

600.000 0.0043.845000Local1.000000
43.845000 0.00 7.20Base

7.20
0.00
0.00 26,314.20

26,314.20

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0046.840000Local1.000000
46.840000 0.00 1.50Base

1.50
0.00
0.00 4,685.50

4,685.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0046.842500Local1.000000
46.842500 0.00 1.50Base

1.50
0.00
0.00 4,685.75

4,685.75
957090103 Total

10.20 0.000.00 35,685.45800.000 Local

0.00 10.20 0.00 35,685.45Base

CABRERA CAPITAL MARKETS USD/DTC957638109 WESTERN ALLIANCE BANCORP 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

800.000 0.0034.806900Local1.000000
34.806900 0.00 9.60Base

9.60
0.00
0.00 27,855.12

27,855.12

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0037.090000Local1.000000
37.090000 0.00 1.50Base

1.50
0.00
0.00 3,710.50

3,710.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0036.986700Local1.000000
36.986700 0.00 4.50Base

4.50
0.00
0.00 11,100.51

11,100.51
957638109 Total

15.60 0.000.00 42,666.131,200.000 Local

0.00 15.60 0.00 42,666.13Base

CABRERA CAPITAL MARKETS USD/DTC95790D105 WESTERN ASSET MORTGAGE CAPIT 20 Oct 2015 0.01REIT USD.01 23 Oct 2015

900.000 0.0011.862200Local1.000000
11.862200 0.00 10.80Base

10.80
0.00
0.00 10,686.78

10,686.78

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0011.045000Local1.000000
11.045000 0.00 3.00Base

3.00
0.00
0.00 2,212.00

2,212.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0011.160000Local1.000000
11.160000 0.00 3.00Base

3.00
0.00
0.00 2,235.00

2,235.00
95790D105 Total

16.80 0.000.00 15,133.781,300.000 Local

0.00 16.80 0.00 15,133.78Base

CABRERA CAPITAL MARKETS USD/DTC960878106 WESTMORELAND COAL CO 20 Oct 2015 0.01COMMON STOCK USD2.5 23 Oct 2015

400.000 0.0012.193900Local1.000000
12.193900 0.00 4.80Base

4.80
0.00
0.00 4,882.36

4,882.36

CABRERA CAPITAL MARKETS USD/DTC962149100 WEYCO GROUP INC 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

200.000 0.0027.869300Local1.000000
27.869300 0.00 2.40Base

2.40
0.00
0.00 5,576.26

5,576.26

CABRERA CAPITAL MARKETS USD/DTC966084204 WHITESTONE REIT 20 Oct 2015 0.01REIT USD.001 23 Oct 2015

600.000 0.0012.625000Local1.000000
12.625000 0.00 7.20Base

7.20
0.00
0.00 7,582.20

7,582.20
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0012.060000Local1.000000
12.060000 0.00 3.00Base

3.00
0.00
0.00 2,415.00

2,415.00
966084204 Total

10.20 0.000.00 9,997.20800.000 Local

0.00 10.20 0.00 9,997.20Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC969490101 CLAYTON WILLIAMS ENERGY INC 15 Oct 2015 0.02COMMON STOCK USD.1 20 Oct 2015

100.000 0.0067.030000Local1.000000
67.030000 0.00 1.50Base

1.50
0.00
0.00 6,704.50

6,704.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0065.610000Local1.000000
65.610000 0.00 1.20Base

1.20
0.00
0.00 6,562.20

6,562.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0043.010000Local1.000000
43.010000 0.00 1.50Base

1.50
0.00
0.00 4,302.50

4,302.50
969490101 Total

4.20 0.000.00 17,569.20300.000 Local

0.00 4.20 0.00 17,569.20Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC97186T108 WILSHIRE BANCORP INC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

200.000 0.0010.935000Local1.000000
10.935000 0.00 3.00Base

3.00
0.00
0.00 2,190.00

2,190.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,400.000 0.0010.570400Local1.000000
10.570400 0.00 16.80Base

16.80
0.00
0.00 14,815.36

14,815.36

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0010.882900Local1.000000
10.882900 0.00 3.00Base

3.00
0.00
0.00 2,179.58

2,179.58
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0011.447500Local1.000000
11.447500 0.00 6.00Base

6.00
0.00
0.00 4,585.00

4,585.00
97186T108 Total

28.80 0.000.00 23,769.942,200.000 Local

0.00 28.80 0.00 23,769.94Base

CABRERA CAPITAL MARKETS USD/DTC97382A200 WINDSTREAM HOLDINGS INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

400.000 0.007.291300Local1.000000
7.291300 0.00 4.80Base

4.80
0.00
0.00 2,921.32

2,921.32

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC974155103 WINGSTOP INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

800.000 0.0026.861600Local1.000000
26.861600 0.00 12.00Base

12.00
0.00
0.00 21,501.28

21,501.28

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC97650W108 WINTRUST FINANCIAL CORP 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0049.670000Local1.000000
49.670000 0.00 1.50Base

1.50
0.00
0.00 4,968.50

4,968.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0049.443700Local1.000000
49.443700 0.00 10.80Base

10.80
0.00
0.00 44,510.13

44,510.13

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0050.071600Local1.000000
50.071600 0.00 3.00Base

3.00
0.00
0.00 10,017.32

10,017.32

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0050.120000Local1.000000
50.120000 0.00 3.00Base

3.00
0.00
0.00 10,027.00

10,027.00
97650W108 Total

18.30 0.000.00 69,522.951,400.000 Local

0.00 18.30 0.00 69,522.95Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC980745103 WOODWARD INC 15 Oct 2015 0.02COMMON STOCK USD.002 20 Oct 2015

100.000 0.0043.680000Local1.000000
43.680000 0.00 1.50Base

1.50
0.00
0.00 4,369.50

4,369.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.0043.112500Local1.000000
43.112500 0.00 4.80Base

4.80
0.00
0.00 17,249.80

17,249.80

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0050.334900Local1.000000
50.334900 0.00 1.50Base

1.50
0.00
0.00 5,034.99

5,034.99
980745103 Total

7.80 0.000.00 26,654.29600.000 Local

0.00 7.80 0.00 26,654.29Base

CABRERA CAPITAL MARKETS USD/DTC981419104 WORLD ACCEPTANCE CORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

100.000 0.0030.820000Local1.000000
30.820000 0.00 1.20Base

1.20
0.00
0.00 3,083.20

3,083.20

CABRERA CAPITAL MARKETS USD/DTC981811102 WORTHINGTON INDUSTRIES 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

800.000 0.0030.302500Local1.000000
30.302500 0.00 9.60Base

9.60
0.00
0.00 24,251.60

24,251.60

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0029.990000Local1.000000
29.990000 0.00 1.50Base

1.50
0.00
0.00 3,000.50

3,000.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0027.170000Local1.000000
27.170000 0.00 3.00Base

3.00
0.00
0.00 5,437.00

5,437.00
981811102 Total

14.10 0.000.00 32,689.101,100.000 Local

0.00 14.10 0.00 32,689.10Base
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CABRERA CAPITAL MARKETS USD/DTC983793100 XPO LOGISTICS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

300.000 0.0027.476600Local1.000000
27.476600 0.00 3.60Base

3.60
0.00
0.00 8,246.58

8,246.58

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0030.380000Local1.000000
30.380000 0.00 1.50Base

1.50
0.00
0.00 3,039.50

3,039.50
983793100 Total

5.10 0.000.00 11,286.08400.000 Local

0.00 5.10 0.00 11,286.08Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC98386L101 XACTLY CORP 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

1,000.000 0.0010.050000Local1.000000
10.050000 0.00 15.00Base

15.00
0.00
0.00 10,065.00

10,065.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

100.000 0.0010.210000Local1.000000
10.210000 0.00 1.20Base

1.20
0.00
0.00 1,022.20

1,022.20
98386L101 Total

16.20 0.000.00 11,087.201,100.000 Local

0.00 16.20 0.00 11,087.20Base

CABRERA CAPITAL MARKETS USD/DTC98400J108 XCERRA CORP 20 Oct 2015 0.01COMMON STOCK USD.05 23 Oct 2015

700.000 0.006.939700Local1.000000
6.939700 0.00 8.40Base

8.40
0.00
0.00 4,866.19

4,866.19

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.005.818300Local1.000000
5.818300 0.00 4.50Base

4.50
0.00
0.00 1,749.99

1,749.99
98400J108 Total

12.90 0.000.00 6,616.181,000.000 Local

0.00 12.90 0.00 6,616.18Base
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC984017103 XENIA HOTELS + RESORTS INC 15 Oct 2015 0.02REIT USD.01 20 Oct 2015

200.000 0.0018.370000Local1.000000
18.370000 0.00 3.00Base

3.00
0.00
0.00 3,677.00

3,677.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

2,200.000 0.0018.907800Local1.000000
18.907800 0.00 26.40Base

26.40
0.00
0.00 41,623.56

41,623.56

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

400.000 0.0016.752500Local1.000000
16.752500 0.00 6.00Base

6.00
0.00
0.00 6,707.00

6,707.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.0016.024200Local1.000000
16.024200 0.00 9.00Base

9.00
0.00
0.00 9,623.52

9,623.52
984017103 Total

44.40 0.000.00 61,631.083,400.000 Local

0.00 44.40 0.00 61,631.08Base

CABRERA CAPITAL MARKETS USD/DTC98419J107 XOMA CORP 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

1,000.000 0.001.040900Local1.000000
1.040900 0.00 12.00Base

12.00
0.00
0.00 1,052.90

1,052.90

CABRERA CAPITAL MARKETS USD/DTC984249607 YRC WORLDWIDE INC 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

600.000 0.0016.198200Local1.000000
16.198200 0.00 7.20Base

7.20
0.00
0.00 9,726.12

9,726.12

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0016.225000Local1.000000
16.225000 0.00 1.50Base

1.50
0.00
0.00 1,624.00

1,624.00
984249607 Total

8.70 0.000.00 11,350.12700.000 Local

0.00 8.70 0.00 11,350.12Base
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CABRERA CAPITAL MARKETS USD/DTC984305102 YADKIN FINANCIAL CORP 20 Oct 2015 0.01COMMON STOCK USD1.0 23 Oct 2015

500.000 0.0022.132000Local1.000000
22.132000 0.00 6.00Base

6.00
0.00
0.00 11,072.00

11,072.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0024.375000Local1.000000
24.375000 0.00 1.50Base

1.50
0.00
0.00 2,439.00

2,439.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0025.600000Local1.000000
25.600000 0.00 1.50Base

1.50
0.00
0.00 2,561.50

2,561.50
984305102 Total

9.00 0.000.00 16,072.50700.000 Local

0.00 9.00 0.00 16,072.50Base

CABRERA CAPITAL MARKETS USD/DTC987184108 YORK WATER CO 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0023.485000Local1.000000
23.485000 0.00 2.40Base

2.40
0.00
0.00 4,699.40

4,699.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0022.734800Local1.000000
22.734800 0.00 1.50Base

1.50
0.00
0.00 2,274.98

2,274.98
987184108 Total

3.90 0.000.00 6,974.38300.000 Local

0.00 3.90 0.00 6,974.38Base

CABRERA CAPITAL MARKETS USD/DTC98884U108 ZAGG INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

100.000 0.008.670000Local1.000000
8.670000 0.00 1.20Base

1.20
0.00
0.00 868.20

868.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC98986X109 ZYNERBA PHARMACEUTICALS INC 15 Oct 2015 0.02COMMON STOCK USD.001 20 Oct 2015

100.000 0.0017.080000Local1.000000
17.080000 0.00 1.50Base

1.50
0.00
0.00 1,709.50

1,709.50
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG00349103 ABENGOA YIELD PLC 15 Oct 2015 0.02COMMON STOCK 20 Oct 2015

100.000 0.0019.580000Local1.000000
19.580000 0.00 1.50Base

1.50
0.00
0.00 1,959.50

1,959.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0020.528600Local1.000000
20.528600 0.00 10.80Base

10.80
0.00
0.00 18,486.54

18,486.54

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0019.450000Local1.000000
19.450000 0.00 1.50Base

1.50
0.00
0.00 1,946.50

1,946.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0017.053300Local1.000000
17.053300 0.00 4.50Base

4.50
0.00
0.00 5,120.49

5,120.49
G00349103 Total

18.30 0.000.00 27,513.031,400.000 Local

0.00 18.30 0.00 27,513.03Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG0129K104 AIRCASTLE LTD 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0022.230000Local1.000000
22.230000 0.00 1.50Base

1.50
0.00
0.00 2,224.50

2,224.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0021.668100Local1.000000
21.668100 0.00 14.40Base

14.40
0.00
0.00 26,016.12

26,016.12

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0020.406500Local1.000000
20.406500 0.00 3.00Base

3.00
0.00
0.00 4,084.30

4,084.30

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0020.506300Local1.000000
20.506300 0.00 6.00Base

6.00
0.00
0.00 8,208.52

8,208.52
G0129K104 Total
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24.90 0.000.00 40,533.441,900.000 Local

0.00 24.90 0.00 40,533.44Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG0464B107 ARGO GROUP INTERNATIONAL 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0060.610000Local1.000000
60.610000 0.00 1.50Base

1.50
0.00
0.00 6,062.50

6,062.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0062.795000Local1.000000
62.795000 0.00 7.20Base

7.20
0.00
0.00 37,684.20

37,684.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0060.920000Local1.000000
60.920000 0.00 3.00Base

3.00
0.00
0.00 12,187.00

12,187.00
G0464B107 Total

11.70 0.000.00 55,933.70900.000 Local

0.00 11.70 0.00 55,933.70Base

CABRERA CAPITAL MARKETS USD/DTCG06207115 ATLAS FINANCIAL HOLDINGS INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

200.000 0.0018.175000Local1.000000
18.175000 0.00 2.40Base

2.40
0.00
0.00 3,637.40

3,637.40

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0019.580000Local1.000000
19.580000 0.00 1.50Base

1.50
0.00
0.00 1,959.50

1,959.50
G06207115 Total

3.90 0.000.00 5,596.90300.000 Local

0.00 3.90 0.00 5,596.90Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG0750W104 AXOVANT SCIENCES LTD 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

900.000 0.0013.473900Local1.000000
13.473900 0.00 13.50Base

13.50
0.00
0.00 12,140.01

12,140.01

CABRERA CAPITAL MARKETS USD/DTCG10082140 ENERGY XXI LTD 20 Oct 2015 0.01COMMON STOCK USD.005 23 Oct 2015
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2,100.000 0.002.248600Local1.000000
2.248600 0.00 25.20Base

25.20
0.00
0.00 4,747.26

4,747.26

CABRERA CAPITAL MARKETS USD/DTCG1154H107 BELMOND LTD CLASS A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

2,100.000 0.0010.683500Local1.000000
10.683500 0.00 25.20Base

25.20
0.00
0.00 22,460.55

22,460.55

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0010.153300Local1.000000
10.153300 0.00 4.50Base

4.50
0.00
0.00 3,050.49

3,050.49

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.008.585000Local1.000000
8.585000 0.00 7.50Base

7.50
0.00
0.00 4,300.00

4,300.00
G1154H107 Total

37.20 0.000.00 29,811.042,900.000 Local

0.00 37.20 0.00 29,811.04Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG20045202 CENTRAL EUROPEAN MEDIA ENT A 15 Oct 2015 0.02COMMON STOCK USD.08 20 Oct 2015

800.000 0.002.074700Local1.000000
2.074700 0.00 12.00Base

12.00
0.00
0.00 1,671.76

1,671.76

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

400.000 0.001.962500Local1.000000
1.962500 0.00 4.80Base

4.80
0.00
0.00 789.80

789.80
G20045202 Total

16.80 0.000.00 2,461.561,200.000 Local

0.00 16.80 0.00 2,461.56Base

CABRERA CAPITAL MARKETS USD/DTCG23773107 CONSOLIDATED WATER CO ORD SH 20 Oct 2015 0.01COMMON STOCK USD.6 23 Oct 2015

300.000 0.0011.527600Local1.000000
11.527600 0.00 3.60Base

3.60
0.00
0.00 3,461.88

3,461.88

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG3075P101 ENSTAR GROUP LTD 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015
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16.000 0.00157.480000Local1.000000
157.480000 0.00 0.24Base

0.24
0.00
0.00 2,519.92

2,519.92

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

182.000 0.00157.023100Local1.000000
157.023100 0.00 2.18Base

2.18
0.00
0.00 28,580.38

28,580.38
G3075P101 Total

2.42 0.000.00 31,100.30198.000 Local

0.00 2.42 0.00 31,100.30Base

CABRERA CAPITAL MARKETS USD/DTCG3164Q101 C+J ENERGY SERVICES LTD 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

1,200.000 0.005.288300Local1.000000
5.288300 0.00 14.40Base

14.40
0.00
0.00 6,360.36

6,360.36

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.004.558000Local1.000000
4.558000 0.00 7.50Base

7.50
0.00
0.00 2,286.50

2,286.50
G3164Q101 Total

21.90 0.000.00 8,646.861,700.000 Local

0.00 21.90 0.00 8,646.86Base

CABRERA CAPITAL MARKETS USD/DTCG3323L100 FABRINET 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

700.000 0.0021.011400Local1.000000
21.011400 0.00 8.40Base

8.40
0.00
0.00 14,716.38

14,716.38

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0023.335000Local1.000000
23.335000 0.00 1.50Base

1.50
0.00
0.00 2,335.00

2,335.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0023.020000Local1.000000
23.020000 0.00 3.00Base

3.00
0.00
0.00 4,607.00

4,607.00
G3323L100 Total

12.90 0.000.00 21,658.381,000.000 Local

Books Closed Prepared by State StreetPage 1457



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALPurchase Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 12.90 0.00 21,658.38Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG36738105 FRESH DEL MONTE PRODUCE  W/D 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0041.105000Local1.000000
41.105000 0.00 1.50Base

1.50
0.00
0.00 4,112.00

4,112.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

700.000 0.0041.016700Local1.000000
41.016700 0.00 8.40Base

8.40
0.00
0.00 28,720.09

28,720.09

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0043.205000Local1.000000
43.205000 0.00 1.50Base

1.50
0.00
0.00 4,322.00

4,322.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0040.850000Local1.000000
40.850000 0.00 1.50Base

1.50
0.00
0.00 4,086.50

4,086.50
G36738105 Total

12.90 0.000.00 41,240.591,000.000 Local

0.00 12.90 0.00 41,240.59Base

CABRERA CAPITAL MARKETS USD/DTCG3682E127 FRONTLINE LTD 20 Oct 2015 0.01COMMON STOCK USD1. 23 Oct 2015

2,400.000 0.003.085400Local1.000000
3.085400 0.00 28.80Base

28.80
0.00
0.00 7,433.76

7,433.76

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

900.000 0.003.030000Local1.000000
3.030000 0.00 13.50Base

13.50
0.00
0.00 2,740.50

2,740.50
G3682E127 Total

42.30 0.000.00 10,174.263,300.000 Local

0.00 42.30 0.00 10,174.26Base

CABRERA CAPITAL MARKETS USD/DTCG37585109 GASLOG LTD 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

900.000 0.0011.565400Local1.000000
11.565400 0.00 10.80Base

10.80
0.00
0.00 10,419.66

10,419.66
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.009.638800Local1.000000
9.638800 0.00 6.00Base

6.00
0.00
0.00 3,861.52

3,861.52
G37585109 Total

16.80 0.000.00 14,281.181,300.000 Local

0.00 16.80 0.00 14,281.18Base

CABRERA CAPITAL MARKETS USD/DTCG3788M114 EROS INTERNATIONAL PLC 20 Oct 2015 0.01COMMON STOCK GBP.3 23 Oct 2015

600.000 0.0024.780000Local1.000000
24.780000 0.00 7.20Base

7.20
0.00
0.00 14,875.20

14,875.20

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.009.830000Local1.000000
9.830000 0.00 3.00Base

3.00
0.00
0.00 1,969.00

1,969.00
G3788M114 Total

10.20 0.000.00 16,844.20800.000 Local

0.00 10.20 0.00 16,844.20Base

CABRERA CAPITAL MARKETS USD/DTCG39319101 GLOBAL INDEMNITY PLC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

200.000 0.0027.062300Local1.000000
27.062300 0.00 2.40Base

2.40
0.00
0.00 5,414.86

5,414.86

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0028.980000Local1.000000
28.980000 0.00 1.50Base

1.50
0.00
0.00 2,899.50

2,899.50
G39319101 Total

3.90 0.000.00 8,314.36300.000 Local

0.00 3.90 0.00 8,314.36Base

CABRERA CAPITAL MARKETS USD/DTCG39637106 GOLDEN OCEAN GROUP LTD 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,400.000 0.002.537100Local1.000000
2.537100 0.00 16.80Base

16.80
0.00
0.00 3,568.74

3,568.74
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG4095J109 GREENLIGHT CAPITAL RE LTD A 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

100.000 0.0024.970000Local1.000000
24.970000 0.00 1.50Base

1.50
0.00
0.00 2,498.50

2,498.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

600.000 0.0024.614200Local1.000000
24.614200 0.00 7.20Base

7.20
0.00
0.00 14,775.72

14,775.72

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0020.745000Local1.000000
20.745000 0.00 1.50Base

1.50
0.00
0.00 2,076.00

2,076.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0018.900000Local1.000000
18.900000 0.00 1.50Base

1.50
0.00
0.00 1,891.50

1,891.50
G4095J109 Total

11.70 0.000.00 21,241.72900.000 Local

0.00 11.70 0.00 21,241.72Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG4388N106 HELEN OF TROY LTD 15 Oct 2015 0.02COMMON STOCK USD.1 20 Oct 2015

100.000 0.00100.050000Local1.000000
100.050000 0.00 1.50Base

1.50
0.00
0.00 10,006.50

10,006.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

260.000 0.00100.913800Local1.000000
100.913800 0.00 3.12Base

3.12
0.00
0.00 26,240.71

26,240.71

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.00101.260000Local1.000000
101.260000 0.00 1.50Base

1.50
0.00
0.00 10,127.50

10,127.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.00100.200000Local1.000000
100.200000 0.00 1.50Base

1.50
0.00
0.00 10,021.50

10,021.50
G4388N106 Total
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7.62 0.000.00 56,396.21560.000 Local

0.00 7.62 0.00 56,396.21Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG5005R107 JAMES RIVER GROUP HOLDINGS L 15 Oct 2015 0.02COMMON STOCK USD.000 20 Oct 2015

100.000 0.0026.700000Local1.000000
26.700000 0.00 1.50Base

1.50
0.00
0.00 2,671.50

2,671.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

200.000 0.0027.345000Local1.000000
27.345000 0.00 2.40Base

2.40
0.00
0.00 5,471.40

5,471.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0030.460000Local1.000000
30.460000 0.00 1.50Base

1.50
0.00
0.00 3,047.50

3,047.50
G5005R107 Total

5.40 0.000.00 11,190.40400.000 Local

0.00 5.40 0.00 11,190.40Base

CABRERA CAPITAL MARKETS USD/DTCG5509L101 LIVANOVA PLC 20 Oct 2015 0.01COMMON STOCK GBP1.0 23 Oct 2015

8,500.000 0.0067.726700Local1.000000
67.726700 0.00 102.00Base

102.00
0.00
0.00 575,778.95

575,778.95

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0055.550000Local1.000000
55.550000 0.00 1.50Base

1.50
0.00
0.00 5,556.50

5,556.50
G5509L101 Total

103.50 0.000.00 581,335.458,600.000 Local

0.00 103.50 0.00 581,335.45Base

CABRERA CAPITAL MARKETS USD/DTCG5753U112 MAIDEN HOLDINGS LTD 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

900.000 0.0015.470000Local1.000000
15.470000 0.00 10.80Base

10.80
0.00
0.00 13,933.80

13,933.80

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015
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October 1, 2015
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

200.000 0.0014.350000Local1.000000
14.350000 0.00 3.00Base

3.00
0.00
0.00 2,873.00

2,873.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0015.130000Local1.000000
15.130000 0.00 3.00Base

3.00
0.00
0.00 3,029.00

3,029.00
G5753U112 Total

16.80 0.000.00 19,835.801,300.000 Local

0.00 16.80 0.00 19,835.80Base

CABRERA CAPITAL MARKETS USD/DTCG6331P104 ALPHA + OMEGA SEMICONDUCTOR 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

500.000 0.008.758000Local1.000000
8.758000 0.00 6.00Base

6.00
0.00
0.00 4,385.00

4,385.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.009.029300Local1.000000
9.029300 0.00 3.00Base

3.00
0.00
0.00 1,808.86

1,808.86
G6331P104 Total

9.00 0.000.00 6,193.86700.000 Local

0.00 9.00 0.00 6,193.86Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG65773106 NORDIC AMERICAN TANKERS LTD 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

200.000 0.0015.580000Local1.000000
15.580000 0.00 3.00Base

3.00
0.00
0.00 3,119.00

3,119.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,800.000 0.0016.206800Local1.000000
16.206800 0.00 21.60Base

21.60
0.00
0.00 29,193.84

29,193.84

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.0015.240300Local1.000000
15.240300 0.00 4.50Base

4.50
0.00
0.00 4,576.59

4,576.59

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.0014.914000Local1.000000 7.50 0.00 7,464.50
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14.914000 0.00 7.50Base 0.00 7,464.50
G65773106 Total

36.60 0.000.00 44,353.932,800.000 Local

0.00 36.60 0.00 44,353.93Base

REVERSE SPLIT NON CASH USD/DTCG6613P129 NORTH ATLANTIC DRILLING LTD 31 Dec 2015COMMON STOCK USD.1 31 Dec 2015

4,100.000 0.0060.962004Local1.000000
60.962004 0.00 0.00Base

0.00
0.00
0.00 249,944.22

249,944.22

CABRERA CAPITAL MARKETS USD/DTCG6613P202 NORTH ATLANTIC DRILLING LTD 20 Oct 2015 0.01COMMON STOCK USD5.0 23 Oct 2015

1,600.000 0.000.924700Local1.000000
0.924700 0.00 19.20Base

19.20
0.00
0.00 1,498.72

1,498.72

CABRERA CAPITAL MARKETS USD/DTCG67742109 ONEBEACON INSURANCE GROUP A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0014.582000Local1.000000
14.582000 0.00 6.00Base

6.00
0.00
0.00 7,297.00

7,297.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0012.870000Local1.000000
12.870000 0.00 3.00Base

3.00
0.00
0.00 2,577.00

2,577.00
G67742109 Total

9.00 0.000.00 9,874.00700.000 Local

0.00 9.00 0.00 9,874.00Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG81075106 SHIP FINANCE INTL LTD 15 Oct 2015 0.02COMMON STOCK USD1. 20 Oct 2015

100.000 0.0017.350000Local1.000000
17.350000 0.00 1.50Base

1.50
0.00
0.00 1,736.50

1,736.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,200.000 0.0017.368500Local1.000000
17.368500 0.00 14.40Base

14.40
0.00
0.00 20,856.60

20,856.60

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0016.945000Local1.000000 1.50 0.00 1,696.00
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16.945000 0.00 1.50Base 0.00 1,696.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0015.718300Local1.000000
15.718300 0.00 4.50Base

4.50
0.00
0.00 4,719.99

4,719.99
G81075106 Total

21.90 0.000.00 29,009.091,700.000 Local

0.00 21.90 0.00 29,009.09Base

CABRERA CAPITAL MARKETS USD/DTCG87210103 UTI WORLDWIDE INC 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

2,000.000 0.007.054000Local1.000000
7.054000 0.00 24.00Base

24.00
0.00
0.00 14,132.00

14,132.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.006.983300Local1.000000
6.983300 0.00 4.50Base

4.50
0.00
0.00 2,099.49

2,099.49

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.006.950000Local1.000000
6.950000 0.00 7.50Base

7.50
0.00
0.00 3,482.50

3,482.50
G87210103 Total

36.00 0.000.00 19,713.992,800.000 Local

0.00 36.00 0.00 19,713.99Base

CABRERA CAPITAL MARKETS USD/DTCG8766E109 TEXTAINER GROUP HOLDINGS LTD 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.0019.496000Local1.000000
19.496000 0.00 6.00Base

6.00
0.00
0.00 9,754.00

9,754.00

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0014.390000Local1.000000
14.390000 0.00 1.50Base

1.50
0.00
0.00 1,440.50

1,440.50
G8766E109 Total

7.50 0.000.00 11,194.50600.000 Local

0.00 7.50 0.00 11,194.50Base
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CABRERA CAPITAL MARKETS USD/DTCG8807B106 THERAVANCE BIOPHARMA INC 20 Oct 2015 10 0.01COMMON STOCK 02 Nov 2015

600.000 0.0014.085000Local1.000000
14.085000 0.00 7.20Base

7.20
0.00
0.00 8,458.20

8,458.20

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0016.755000Local1.000000
16.755000 0.00 1.50Base

1.50
0.00
0.00 1,677.00

1,677.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0016.280000Local1.000000
16.280000 0.00 1.50Base

1.50
0.00
0.00 1,629.50

1,629.50
G8807B106 Total

10.20 0.000.00 11,764.70800.000 Local

0.00 10.20 0.00 11,764.70Base

CABRERA CAPITAL MARKETS USD/DTCG8827U100 THIRD POINT REINSURANCE LTD 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

1,700.000 0.0013.495300Local1.000000
13.495300 0.00 20.40Base

20.40
0.00
0.00 22,962.41

22,962.41

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.0013.705000Local1.000000
13.705000 0.00 3.00Base

3.00
0.00
0.00 2,744.00

2,744.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

400.000 0.0013.596300Local1.000000
13.596300 0.00 6.00Base

6.00
0.00
0.00 5,444.52

5,444.52
G8827U100 Total

29.40 0.000.00 31,150.932,300.000 Local

0.00 29.40 0.00 31,150.93Base

CABRERA CAPITAL MARKETS USD/DTCG89982113 TRANSATLANTIC PETROLEUM LTD 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.002.718700Local1.000000
2.718700 0.00 7.20Base

7.20
0.00
0.00 1,638.42

1,638.42
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CABRERA CAPITAL MARKETS USD/DTCG9019D104 TRAVELPORT WORLDWIDE LTD 20 Oct 2015 0.01COMMON STOCK USD.002 23 Oct 2015

700.000 0.0014.123900Local1.000000
14.123900 0.00 8.40Base

8.40
0.00
0.00 9,895.13

9,895.13

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0014.100000Local1.000000
14.100000 0.00 3.00Base

3.00
0.00
0.00 2,823.00

2,823.00
G9019D104 Total

11.40 0.000.00 12,718.13900.000 Local

0.00 11.40 0.00 12,718.13Base

CABRERA CAPITAL MARKETS USD/DTCL5140P101 INTELSAT SA 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.006.227500Local1.000000
6.227500 0.00 4.80Base

4.80
0.00
0.00 2,495.80

2,495.80

CABRERA CAPITAL MARKETS USD/DTCM85548101 STRATASYS LTD 20 Oct 2015 0.01COMMON STOCK ILS.01 23 Oct 2015

1,100.000 0.0030.504200Local1.000000
30.504200 0.00 13.20Base

13.20
0.00
0.00 33,567.82

33,567.82

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0022.990000Local1.000000
22.990000 0.00 1.50Base

1.50
0.00
0.00 2,300.50

2,300.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0024.795000Local1.000000
24.795000 0.00 4.50Base

4.50
0.00
0.00 7,443.00

7,443.00
M85548101 Total

19.20 0.000.00 43,311.321,500.000 Local

0.00 19.20 0.00 43,311.32Base

CABRERA CAPITAL MARKETS USD/DTCN6748L102 ORTHOFIX INTERNATIONAL NV 20 Oct 2015 0.01COMMON STOCK USD.1 23 Oct 2015

400.000 0.0032.983100Local1.000000
32.983100 0.00 4.80Base

4.80
0.00
0.00 13,198.04

13,198.04
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CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0039.180000Local1.000000
39.180000 0.00 1.50Base

1.50
0.00
0.00 3,919.50

3,919.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

100.000 0.0039.390000Local1.000000
39.390000 0.00 1.50Base

1.50
0.00
0.00 3,940.50

3,940.50
N6748L102 Total

7.80 0.000.00 21,058.04600.000 Local

0.00 7.80 0.00 21,058.04Base

CABRERA CAPITAL MARKETS USD/DTCN7716A151 SAPIENS INTERNATIONAL CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

100.000 0.0011.550000Local1.000000
11.550000 0.00 1.20Base

1.20
0.00
0.00 1,156.20

1,156.20

MERGER NON CASH USD/DTCN96617118 WRIGHT MEDICAL GROUP NV 02 Oct 2015COMMON STOCK 02 Oct 2015

16,281.004 0.0020.589999Local1.000000
20.589999 0.00 0.00Base

0.00
0.00
0.00 335,225.87

335,225.87

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0020.938900Local1.000000
20.938900 0.00 10.80Base

10.80
0.00
0.00 18,855.81

18,855.81

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0021.969900Local1.000000
21.969900 0.00 1.50Base

1.50
0.00
0.00 2,198.49

2,198.49

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

300.000 0.0022.956300Local1.000000
22.956300 0.00 4.50Base

4.50
0.00
0.00 6,891.39

6,891.39
N96617118 Total

16.80 0.000.00 363,171.5617,581.004 Local

0.00 16.80 0.00 363,171.56Base
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CABRERA CAPITAL MARKETS USD/DTCP16994132 BANCO LATINOAMERICANO COME E 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

600.000 0.0027.023800Local1.000000
27.023800 0.00 7.20Base

7.20
0.00
0.00 16,221.48

16,221.48

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

100.000 0.0027.160000Local1.000000
27.160000 0.00 1.50Base

1.50
0.00
0.00 2,717.50

2,717.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0026.153000Local1.000000
26.153000 0.00 3.00Base

3.00
0.00
0.00 5,233.60

5,233.60
P16994132 Total

11.70 0.000.00 24,172.58900.000 Local

0.00 11.70 0.00 24,172.58Base

CABRERA CAPITAL MARKETS USD/DTCP94398107 ULTRAPETROL (BAHAMAS) LTD 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,300.000 0.000.504200Local1.000000
0.504200 0.00 15.60Base

15.60
0.00
0.00 671.06

671.06

CABRERA CAPITAL MARKETS USD/DTCQ9235V101 TRONOX LTD CL A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

1,400.000 0.007.168600Local1.000000
7.168600 0.00 16.80Base

16.80
0.00
0.00 10,052.84

10,052.84

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.003.349000Local1.000000
3.349000 0.00 7.50Base

7.50
0.00
0.00 1,682.00

1,682.00
Q9235V101 Total

24.30 0.000.00 11,734.841,900.000 Local

0.00 24.30 0.00 11,734.84Base

CABRERA CAPITAL MARKETS USD/DTCY0207T100 ARDMORE SHIPPING CORP 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.0012.446200Local1.000000
12.446200 0.00 4.80Base

4.80
0.00
0.00 4,983.28

4,983.28
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTCY2065G121 DHT HOLDINGS INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

200.000 0.008.210000Local1.000000
8.210000 0.00 3.00Base

3.00
0.00
0.00 1,645.00

1,645.00

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

1,800.000 0.007.989300Local1.000000
7.989300 0.00 21.60Base

21.60
0.00
0.00 14,402.34

14,402.34

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

300.000 0.007.416700Local1.000000
7.416700 0.00 4.50Base

4.50
0.00
0.00 2,229.51

2,229.51

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

500.000 0.008.050000Local1.000000
8.050000 0.00 7.50Base

7.50
0.00
0.00 4,032.50

4,032.50
Y2065G121 Total

36.60 0.000.00 22,309.352,800.000 Local

0.00 36.60 0.00 22,309.35Base

CABRERA CAPITAL MARKETS USD/DTCY2106R110 DORIAN LPG LTD 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

600.000 0.0011.294200Local1.000000
11.294200 0.00 7.20Base

7.20
0.00
0.00 6,783.72

6,783.72

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

200.000 0.0011.902500Local1.000000
11.902500 0.00 3.00Base

3.00
0.00
0.00 2,383.50

2,383.50
Y2106R110 Total

10.20 0.000.00 9,167.22800.000 Local

0.00 10.20 0.00 9,167.22Base

CABRERA CAPITAL MARKETS USD/DTCY2187A127 EAGLE BULK SHIPPING INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

500.000 0.005.988000Local1.000000
5.988000 0.00 6.00Base

6.00
0.00
0.00 3,000.00

3,000.00
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTCY26889108 GENER8 MARITIME INC 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

9,800.000 0.0011.937600Local1.000000
11.937600 0.00 147.00Base

147.00
0.00
0.00 117,135.48

117,135.48

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

300.000 0.0011.773300Local1.000000
11.773300 0.00 3.60Base

3.60
0.00
0.00 3,535.59

3,535.59
Y26889108 Total

150.60 0.000.00 120,671.0710,100.000 Local

0.00 150.60 0.00 120,671.07Base

CABRERA CAPITAL MARKETS USD/DTCY62159101 NAVIOS MARITIME ACQUISITION 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

1,800.000 0.003.798300Local1.000000
3.798300 0.00 21.60Base

21.60
0.00
0.00 6,858.54

6,858.54

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

700.000 0.003.103900Local1.000000
3.103900 0.00 10.50Base

10.50
0.00
0.00 2,183.23

2,183.23
Y62159101 Total

32.10 0.000.00 9,041.772,500.000 Local

0.00 32.10 0.00 9,041.77Base

CABRERA CAPITAL MARKETS USD/DTCY62196103 NAVIOS MARITIME HOLDINGS INC 20 Oct 2015 0.01COMMON STOCK USD.000 23 Oct 2015

1,700.000 0.002.565700Local1.000000
2.565700 0.00 20.40Base

20.40
0.00
0.00 4,382.09

4,382.09

CABRERA CAPITAL MARKETS USD/DTCY6366T112 NORDIC AMERICAN OFFSHORE LTD 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

400.000 0.006.545000Local1.000000
6.545000 0.00 4.80Base

4.80
0.00
0.00 2,622.80

2,622.80

CABRERA CAPITAL MARKETS USD/DTCY7388L103 SAFE BULKERS INC 20 Oct 2015 0.01COMMON STOCK USD.001 23 Oct 2015

800.000 0.003.230000Local1.000000
3.230000 0.00 9.60Base

9.60
0.00
0.00 2,593.60

2,593.60
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTCY7542C106 SCORPIO TANKERS INC 15 Oct 2015 0.02COMMON STOCK USD.01 20 Oct 2015

300.000 0.009.570000Local1.000000
9.570000 0.00 4.50Base

4.50
0.00
0.00 2,875.50

2,875.50

CABRERA CAPITAL MARKETS USD/DTC20 Oct 2015 0.0123 Oct 2015

3,600.000 0.009.403200Local1.000000
9.403200 0.00 43.20Base

43.20
0.00
0.00 33,894.72

33,894.72

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

500.000 0.009.022000Local1.000000
9.022000 0.00 7.50Base

7.50
0.00
0.00 4,518.50

4,518.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

1,000.000 0.008.069500Local1.000000
8.069500 0.00 15.00Base

15.00
0.00
0.00 8,084.50

8,084.50
Y7542C106 Total

70.20 0.000.00 49,373.225,400.000 Local

0.00 70.20 0.00 49,373.22Base

CABRERA CAPITAL MARKETS USD/DTCY7546A106 SCORPIO BULKERS INC 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

7,000.000 0.001.506300Local1.000000
1.506300 0.00 84.00Base

84.00
0.00
0.00 10,628.10

10,628.10

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

2,900.000 0.000.652500Local1.000000
0.652500 0.00 43.50Base

43.50
0.00
0.00 1,935.75

1,935.75
Y7546A106 Total

127.50 0.000.00 12,563.859,900.000 Local

0.00 127.50 0.00 12,563.85Base

REVERSE SPLIT NON CASH USD/DTCY7546A122 SCORPIO BULKERS INC 31 Dec 2015COMMON STOCK USD.01 31 Dec 2015

16,324.000 0.0052.147925Local1.000000
52.147925 0.00 0.00Base

0.00
0.00
0.00 851,262.74

851,262.74
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CABRERA CAPITAL MARKETS USD/DTCY8565N102 TEEKAY TANKERS LTD CLASS A 20 Oct 2015 0.01COMMON STOCK USD.01 23 Oct 2015

2,000.000 0.008.303700Local1.000000
8.303700 0.00 24.00Base

24.00
0.00
0.00 16,631.40

16,631.40

CABRERA CAPITAL MARKETS USD/DTC16 Nov 2015 0.0219 Nov 2015

200.000 0.007.240000Local1.000000
7.240000 0.00 3.00Base

3.00
0.00
0.00 1,451.00

1,451.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC16 Dec 2015 0.0221 Dec 2015

600.000 0.007.355000Local1.000000
7.355000 0.00 9.00Base

9.00
0.00
0.00 4,422.00

4,422.00
Y8565N102 Total

36.00 0.000.00 22,504.402,800.000 Local

0.00 36.00 0.00 22,504.40Base

0.001,939,860.048 Local
0.00Base

21,431.85
21,431.85

0.00
0.00

36,016,778.13
36,016,778.13

US DOLLAR Total

EQUITY  Total
1,939,860.048

Base 0.00 21,431.85 0.00 36,016,778.13

119,031,147.440.0021,431.850.00

84,954,229.358

PURCHASE Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Oct 20150.155% 31 Dec 2030 13 Oct 2015

STIF FUND

1,112,787.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,112,787.22

1,112,787.22

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Oct 20150.170% 31 Dec 2030 20 Oct 2015

STIF FUND

1,614,424.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,614,424.71

1,614,424.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Oct 20150.193% 31 Dec 2030 23 Oct 2015

STIF FUND

18,303,301.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 18,303,301.62

18,303,301.62

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Nov 20150.185% 31 Dec 2030 09 Nov 2015

STIF FUND

54,984,779.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 54,984,779.94

54,984,779.94

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Nov 20150.192% 31 Dec 2030 19 Nov 2015

STIF FUND

2,309,922.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,309,922.69

2,309,922.69

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.191% 31 Dec 2030 21 Dec 2015

STIF FUND

4,648,655.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,648,655.81

4,648,655.81
86199E9B7 Total

0.00 0.000.00 82,973,871.9982,973,871.990 Local

0.00 0.00 0.00 82,973,871.99Base
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0.0082,973,871.990 Local
0.00Base

0.00
0.00

0.00
0.00

82,973,871.99
82,973,871.99

US DOLLAR Total

CASH EQUIVALENTS  Total
82,973,871.990

Base 0.00 0.00 0.00 82,973,871.99

EQUITY
US DOLLAR

LOOP CAPITAL MARKETS USD/DTC000361105 AAR CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,200.000 0.0023.657700Local1.000000
23.657700 0.00 22.00Base

22.00
0.96
0.96 52,023.98

52,023.98

LOOP CAPITAL MARKETS USD/DTC00081T108 ACCO BRANDS CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

6,700.000 0.008.221800Local1.000000
8.221800 0.00 67.00Base

67.00
1.02
1.02 55,018.04

55,018.04

LOOP CAPITAL MARKETS USD/DTC000957100 ABM INDUSTRIES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,400.000 0.0028.555300Local1.000000
28.555300 0.00 34.00Base

34.00
1.79
1.79 97,052.23

97,052.23

LOOP CAPITAL MARKETS USD/DTC001228105 AG MORTGAGE INVESTMENT TRUST 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

1,700.000 0.0015.370600Local1.000000
15.370600 0.00 17.00Base

17.00
0.49
0.49 26,112.53

26,112.53

LOOP CAPITAL MARKETS USD/DTC001547108 AK STEEL HOLDING CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

10,800.000 0.003.180600Local1.000000
3.180600 0.00 108.00Base

108.00
0.64
0.64 34,241.84

34,241.84

LOOP CAPITAL MARKETS USD/DTC00165C104 AMC ENTERTAINMENT HLDS CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,200.000 0.0026.640800Local1.000000
26.640800 0.00 12.00Base

12.00
0.59
0.59 31,956.37

31,956.37

Books Closed Prepared by State StreetPage 1474



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS USD/DTC00234P102 AV HOMES INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

700.000 0.0014.150100Local1.000000
14.150100 0.00 7.00Base

7.00
0.19
0.19 9,897.88

9,897.88

LOOP CAPITAL MARKETS USD/DTC002444107 AVX CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,800.000 0.0013.723600Local1.000000
13.723600 0.00 28.00Base

28.00
0.71
0.71 38,397.37

38,397.37

LOOP CAPITAL MARKETS USD/DTC002896207 ABERCROMBIE + FITCH CO CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,300.000 0.0021.980900Local1.000000
21.980900 0.00 43.00Base

43.00
1.74
1.74 94,473.13

94,473.13

LOOP CAPITAL MARKETS USD/DTC003830106 ABRAXAS PETROLEUM CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

5,700.000 0.001.653600Local1.000000
1.653600 0.00 57.00Base

57.00
0.18
0.18 9,368.34

9,368.34

LOOP CAPITAL MARKETS USD/DTC003881307 ACACIA RESEARCH CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

3,100.000 0.006.841000Local1.000000
6.841000 0.00 31.00Base

31.00
0.40
0.40 21,175.70

21,175.70

LOOP CAPITAL MARKETS USD/DTC004225108 ACADIA PHARMACEUTICALS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

400.000 0.0042.682000Local1.000000
42.682000 0.00 4.00Base

4.00
0.32
0.32 17,068.48

17,068.48

LOOP CAPITAL MARKETS USD/DTC004239109 ACADIA REALTY TRUST 03 Nov 2015 0.01REIT USD.001 06 Nov 2015

4,200.000 0.0033.042100Local1.000000
33.042100 0.00 42.00Base

42.00
2.56
2.56 138,732.26

138,732.26

LOOP CAPITAL MARKETS USD/DTC004337101 ACCESS NATIONAL CORP 03 Nov 2015 0.01COMMON STOCK USD.835 06 Nov 2015

400.000 0.0020.855000Local1.000000
20.855000 0.00 4.00Base

4.00
0.16
0.16 8,337.84

8,337.84

LOOP CAPITAL MARKETS USD/DTC00439T206 ACCURIDE CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

200.000 0.002.495000Local1.000000 2.00 0.01 496.99
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2.495000 0.00 2.00Base 0.01 496.99

LOOP CAPITAL MARKETS USD/DTC004446100 ACETO CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0030.471000Local1.000000
30.471000 0.00 2.00Base

2.00
0.12
0.12 6,092.08

6,092.08

LOOP CAPITAL MARKETS USD/DTC00484M106 ACORDA THERAPEUTICS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

200.000 0.0037.740000Local1.000000
37.740000 0.00 2.00Base

2.00
0.14
0.14 7,545.86

7,545.86

LOOP CAPITAL MARKETS USD/DTC00508X203 ACTUANT CORP A 03 Nov 2015 0.01COMMON STOCK USD.2 06 Nov 2015

3,600.000 0.0024.614000Local1.000000
24.614000 0.00 36.00Base

36.00
1.64
1.64 88,572.76

88,572.76

LOOP CAPITAL MARKETS USD/DTC005094107 ACTUA CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,500.000 0.0014.159400Local1.000000
14.159400 0.00 25.00Base

25.00
0.66
0.66 35,372.84

35,372.84

LOOP CAPITAL MARKETS USD/DTC005125109 ACXIOM CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

4,800.000 0.0022.295900Local1.000000
22.295900 0.00 48.00Base

48.00
1.97
1.97 106,970.35

106,970.35

LOOP CAPITAL MARKETS USD/DTC00548A106 ADAMAS PHARMACEUTICALS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

700.000 0.0016.182900Local1.000000
16.182900 0.00 7.00Base

7.00
0.21
0.21 11,320.82

11,320.82

LOOP CAPITAL MARKETS USD/DTC006351308 ADAMS RESOURCES + ENERGY INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

100.000 0.0045.264000Local1.000000
45.264000 0.00 1.00Base

1.00
0.09
0.09 4,525.31

4,525.31

LOOP CAPITAL MARKETS USD/DTC006739106 ADDUS HOMECARE CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

300.000 0.0023.070000Local1.000000
23.070000 0.00 3.00Base

3.00
0.13
0.13 6,917.87

6,917.87

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC00738A106 ADTRAN INC 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015
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2,000.000 0.0015.501700Local1.000000
15.501700 0.00 30.00Base

30.00
0.58
0.58 30,972.82

30,972.82

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

3,000.000 0.0015.608900Local1.000000
15.608900 0.00 30.00Base

30.00
0.87
0.87 46,795.83

46,795.83
00738A106 Total

60.00 1.450.00 77,768.655,000.000 Local

0.00 60.00 1.45 77,768.65Base

LOOP CAPITAL MARKETS USD/DTC00770F104 AEGION CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,200.000 0.0021.101000Local1.000000
21.101000 0.00 22.00Base

22.00
0.86
0.86 46,399.34

46,399.34

LOOP CAPITAL MARKETS USD/DTC007800105 AEROJET ROCKETDYNE HOLDINGS 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

2,000.000 0.0017.373000Local1.000000
17.373000 0.00 20.00Base

20.00
0.64
0.64 34,725.36

34,725.36

LOOP CAPITAL MARKETS USD/DTC007903107 ADVANCED MICRO DEVICES 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

21,600.000 0.002.258600Local1.000000
2.258600 0.00 216.00Base

216.00
0.90
0.90 48,568.86

48,568.86

LOOP CAPITAL MARKETS USD/DTC007973100 ADVANCED ENERGY INDUSTRIES 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,200.000 0.0029.593600Local1.000000
29.593600 0.00 12.00Base

12.00
0.66
0.66 35,499.66

35,499.66

LOOP CAPITAL MARKETS USD/DTC008073108 AEROVIRONMENT INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,200.000 0.0023.624400Local1.000000
23.624400 0.00 12.00Base

12.00
0.53
0.53 28,336.75

28,336.75

LOOP CAPITAL MARKETS USD/DTC00826T108 AFFYMETRIX INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,400.000 0.009.274700Local1.000000
9.274700 0.00 34.00Base

34.00
0.59
0.59 31,499.39

31,499.39
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LOOP CAPITAL MARKETS USD/DTC00847G705 AGENUS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

900.000 0.004.849000Local1.000000
4.849000 0.00 9.00Base

9.00
0.09
0.09 4,355.01

4,355.01

LOOP CAPITAL MARKETS USD/DTC00847J105 AGILYSYS INC 03 Nov 2015 0.01COMMON STOCK USD.3 06 Nov 2015

900.000 0.0011.456100Local1.000000
11.456100 0.00 9.00Base

9.00
0.19
0.19 10,301.30

10,301.30

LOOP CAPITAL MARKETS USD/DTC008492100 AGREE REALTY CORP 03 Nov 2015 0.01REIT USD.0001 06 Nov 2015

1,000.000 0.0032.923500Local1.000000
32.923500 0.00 10.00Base

10.00
0.61
0.61 32,912.89

32,912.89

LOOP CAPITAL MARKETS USD/DTC00900T107 AIMMUNE THERAPEUTICS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

100.000 0.0017.253000Local1.000000
17.253000 0.00 1.00Base

1.00
0.04
0.04 1,724.26

1,724.26

LOOP CAPITAL MARKETS USD/DTC00922R105 AIR TRANSPORT SERVICES GROUP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,200.000 0.009.983400Local1.000000
9.983400 0.00 32.00Base

32.00
0.59
0.59 31,914.29

31,914.29

LOOP CAPITAL MARKETS USD/DTC00972D105 AKEBIA THERAPEUTICS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,400.000 0.0010.266600Local1.000000
10.266600 0.00 14.00Base

14.00
0.27
0.27 14,358.97

14,358.97

LOOP CAPITAL MARKETS USD/DTC011311107 ALAMO GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

600.000 0.0050.170000Local1.000000
50.170000 0.00 6.00Base

6.00
0.56
0.56 30,095.44

30,095.44

LOOP CAPITAL MARKETS USD/DTC011642105 ALARM.COM HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

100.000 0.0013.017000Local1.000000
13.017000 0.00 1.00Base

1.00
0.03
0.03 1,300.67

1,300.67

LOOP CAPITAL MARKETS USD/DTC012348108 ALBANY INTL CORP CL A 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,500.000 0.0038.111800Local1.000000 15.00 1.06 57,151.64

Books Closed Prepared by State StreetPage 1478



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

38.111800 0.00 15.00Base 1.06 57,151.64

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC014491104 ALEXANDER + BALDWIN INC 07 Oct 2015 0.02COMMON STOCK 13 Oct 2015

100.000 0.0035.700000Local1.000000
35.700000 0.00 1.50Base

1.50
0.07
0.07 3,568.43

3,568.43

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

2,900.000 0.0038.834400Local1.000000
38.834400 0.00 29.00Base

29.00
2.08
2.08 112,588.68

112,588.68
014491104 Total

30.50 2.150.00 116,157.113,000.000 Local

0.00 30.50 2.15 116,157.11Base

LOOP CAPITAL MARKETS USD/DTC014752109 ALEXANDER S INC 03 Nov 2015 0.01REIT USD1. 06 Nov 2015

8.000 0.00392.420000Local1.000000
392.420000 0.00 0.08Base

0.08
0.06
0.06 3,139.22

3,139.22

LOOP CAPITAL MARKETS USD/DTC016230104 ALICO INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

200.000 0.0042.150000Local1.000000
42.150000 0.00 2.00Base

2.00
0.16
0.16 8,427.84

8,427.84

LOOP CAPITAL MARKETS USD/DTC018522300 ALLETE INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,900.000 0.0051.362800Local1.000000
51.362800 0.00 29.00Base

29.00
2.75
2.75 148,920.37

148,920.37

LOOP CAPITAL MARKETS USD/DTC018606301 ALLIANCE HEALTHCARE SERVICE 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.009.280000Local1.000000
9.280000 0.00 2.00Base

2.00
0.04
0.04 1,853.96

1,853.96

LOOP CAPITAL MARKETS USD/DTC020409108 ALMOST FAMILY INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

400.000 0.0042.315000Local1.000000
42.315000 0.00 4.00Base

4.00
0.32
0.32 16,921.68

16,921.68

LOOP CAPITAL MARKETS USD/DTC020520102 ALON USA ENERGY INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015
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1,900.000 0.0017.767900Local1.000000
17.767900 0.00 19.00Base

19.00
0.63
0.63 33,739.38

33,739.38

LOOP CAPITAL MARKETS USD/DTC02153W100 ALTISOURCE RESIDENTIAL CORP 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

3,500.000 0.0014.965400Local1.000000
14.965400 0.00 35.00Base

35.00
0.97
0.97 52,342.93

52,342.93

LOOP CAPITAL MARKETS USD/DTC02208R106 ALTRA INDUSTRIAL MOTION CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

300.000 0.0026.737700Local1.000000
26.737700 0.00 3.00Base

3.00
0.15
0.15 8,018.16

8,018.16

LOOP CAPITAL MARKETS USD/DTC023139884 AMBAC FINANCIAL GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,400.000 0.0016.385600Local1.000000
16.385600 0.00 24.00Base

24.00
0.73
0.73 39,300.71

39,300.71

LOOP CAPITAL MARKETS USD/DTC02318Y108 AMBER ROAD INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

100.000 0.004.139000Local1.000000
4.139000 0.00 1.00Base

1.00
0.01
0.01 412.89

412.89

LOOP CAPITAL MARKETS USD/DTC023436108 AMEDISYS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

400.000 0.0039.879500Local1.000000
39.879500 0.00 4.00Base

4.00
0.30
0.30 15,947.50

15,947.50

LOOP CAPITAL MARKETS USD/DTC02361E108 AMERESCO INC CL A 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,200.000 0.006.964200Local1.000000
6.964200 0.00 12.00Base

12.00
0.16
0.16 8,344.88

8,344.88

LOOP CAPITAL MARKETS USD/DTC024013104 AMERICAN ASSETS TRUST INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

200.000 0.0042.198800Local1.000000
42.198800 0.00 2.00Base

2.00
0.16
0.16 8,437.60

8,437.60

LOOP CAPITAL MARKETS USD/DTC02504A104 AMERICAN CAPITAL MORTGAGE IN 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

3,100.000 0.0014.925200Local1.000000
14.925200 0.00 31.00Base

31.00
0.86
0.86 46,236.26

46,236.26
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LOOP CAPITAL MARKETS USD/DTC02553E106 AMERICAN EAGLE OUTFITTERS 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.0016.562100Local1.000000
16.562100 0.00 13.00Base

13.00
0.40
0.40 21,517.33

21,517.33

LOOP CAPITAL MARKETS USD/DTC025676206 AMERICAN EQUITY INVT LIFE HL 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

4,900.000 0.0026.117100Local1.000000
26.117100 0.00 49.00Base

49.00
2.36
2.36 127,922.43

127,922.43

LOOP CAPITAL MARKETS USD/DTC027745108 AMER NATL BNKSHS/DANVILLE VA 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

600.000 0.0025.188300Local1.000000
25.188300 0.00 6.00Base

6.00
0.28
0.28 15,106.70

15,106.70

LOOP CAPITAL MARKETS USD/DTC02913V103 AMERICAN PUBLIC EDUCATION 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.0021.805600Local1.000000
21.805600 0.00 11.00Base

11.00
0.45
0.45 23,974.71

23,974.71

LOOP CAPITAL MARKETS USD/DTC02916P103 AMERICAN RAILCAR INDUSTRIES 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0054.643000Local1.000000
54.643000 0.00 5.00Base

5.00
0.51
0.51 27,315.99

27,315.99

LOOP CAPITAL MARKETS USD/DTC02927E303 AMERICAN RESIDENTIAL PROPERT 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

1,900.000 0.0016.508200Local1.000000
16.508200 0.00 19.00Base

19.00
0.58
0.58 31,346.00

31,346.00

LOOP CAPITAL MARKETS USD/DTC029429107 AMERICAN SCIENCE + ENGINEERI 03 Nov 2015 0.01COMMON STOCK USD.667 06 Nov 2015

400.000 0.0039.132500Local1.000000
39.132500 0.00 4.00Base

4.00
0.29
0.29 15,648.71

15,648.71

LOOP CAPITAL MARKETS USD/DTC029683109 AMERICAN SOFTWARE INC CL A 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

1,300.000 0.0010.105500Local1.000000
10.105500 0.00 13.00Base

13.00
0.25
0.25 13,123.90

13,123.90

LOOP CAPITAL MARKETS USD/DTC029899101 AMERICAN STATES WATER CO 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,100.000 0.0041.026400Local1.000000 21.00 1.59 86,132.85
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41.026400 0.00 21.00Base 1.59 86,132.85

LOOP CAPITAL MARKETS USD/DTC030371108 AMERICAN VANGUARD CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

1,500.000 0.0014.912700Local1.000000
14.912700 0.00 15.00Base

15.00
0.42
0.42 22,353.63

22,353.63

LOOP CAPITAL MARKETS USD/DTC03062T105 AMERICA S CAR MART INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0035.095000Local1.000000
35.095000 0.00 4.00Base

4.00
0.26
0.26 14,033.74

14,033.74

LOOP CAPITAL MARKETS USD/DTC03071H100 AMERISAFE INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.0053.876100Local1.000000
53.876100 0.00 11.00Base

11.00
1.10
1.10 59,251.61

59,251.61

LOOP CAPITAL MARKETS USD/DTC03076K108 AMERIS BANCORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,900.000 0.0031.238600Local1.000000
31.238600 0.00 19.00Base

19.00
1.10
1.10 59,333.24

59,333.24

LOOP CAPITAL MARKETS USD/DTC031001100 AMES NATIONAL CORP 03 Nov 2015 0.01COMMON STOCK USD2. 06 Nov 2015

600.000 0.0025.122300Local1.000000
25.122300 0.00 6.00Base

6.00
0.28
0.28 15,067.10

15,067.10

LOOP CAPITAL MARKETS USD/DTC031652100 AMKOR TECHNOLOGY INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

6,000.000 0.006.477700Local1.000000
6.477700 0.00 60.00Base

60.00
0.72
0.72 38,805.48

38,805.48

LOOP CAPITAL MARKETS USD/DTC03209R103 AMPHASTAR PHARMACEUTICALS IN 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

700.000 0.0012.481600Local1.000000
12.481600 0.00 7.00Base

7.00
0.17
0.17 8,729.95

8,729.95

LOOP CAPITAL MARKETS USD/DTC03211L102 AMPLIFY SNACK BRANDS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

400.000 0.0012.628500Local1.000000
12.628500 0.00 4.00Base

4.00
0.10
0.10 5,047.30

5,047.30

LOOP CAPITAL MARKETS USD/DTC03232P405 AMSURG CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015
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2,300.000 0.0077.476600Local1.000000
77.476600 0.00 23.00Base

23.00
3.28
3.28 178,169.90

178,169.90

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC032657207 ANALOGIC CORP 07 Oct 2015 0.02COMMON STOCK USD.05 13 Oct 2015

100.000 0.0084.829500Local1.000000
84.829500 0.00 1.50Base

1.50
0.16
0.16 8,481.29

8,481.29

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

700.000 0.0088.704300Local1.000000
88.704300 0.00 7.00Base

7.00
1.15
1.15 62,084.86

62,084.86
032657207 Total

8.50 1.310.00 70,566.15800.000 Local

0.00 8.50 1.31 70,566.15Base

LOOP CAPITAL MARKETS USD/DTC03283P106 ANCHOR BANCORP WISCONSIN INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0041.814000Local1.000000
41.814000 0.00 5.00Base

5.00
0.39
0.39 20,901.61

20,901.61

LOOP CAPITAL MARKETS USD/DTC034164103 ANDERSONS INC/THE 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,700.000 0.0036.794400Local1.000000
36.794400 0.00 17.00Base

17.00
1.16
1.16 62,532.32

62,532.32

LOOP CAPITAL MARKETS USD/DTC03475V101 ANGIODYNAMICS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,500.000 0.0012.721100Local1.000000
12.721100 0.00 15.00Base

15.00
0.36
0.36 19,066.29

19,066.29

LOOP CAPITAL MARKETS USD/DTC035255108 ANIKA THERAPEUTICS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0039.235000Local1.000000
39.235000 0.00 2.00Base

2.00
0.15
0.15 7,844.85

7,844.85

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC035290105 ANIXTER INTERNATIONAL INC 07 Oct 2015 0.02COMMON STOCK USD1. 13 Oct 2015

100.000 0.0061.560000Local1.000000
61.560000 0.00 1.50Base

1.50
0.12
0.12 6,154.38

6,154.38

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015
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1,800.000 0.0069.620000Local1.000000
69.620000 0.00 18.00Base

18.00
2.31
2.31 125,295.69

125,295.69
035290105 Total

19.50 2.430.00 131,450.071,900.000 Local

0.00 19.50 2.43 131,450.07Base

LOOP CAPITAL MARKETS USD/DTC037347101 ANWORTH MORTGAGE ASSET CORP 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

6,400.000 0.004.691000Local1.000000
4.691000 0.00 64.00Base

64.00
0.56
0.56 29,957.84

29,957.84

LOOP CAPITAL MARKETS USD/DTC037604105 APOLLO EDUCATION GROUP INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

5,700.000 0.007.624700Local1.000000
7.624700 0.00 57.00Base

57.00
0.80
0.80 43,402.99

43,402.99

LOOP CAPITAL MARKETS USD/DTC03762U105 APOLLO COMMERCIAL REAL ESTAT 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

3,500.000 0.0017.067100Local1.000000
17.067100 0.00 35.00Base

35.00
1.10
1.10 59,698.75

59,698.75

LOOP CAPITAL MARKETS USD/DTC03763V102 APOLLO RESIDENTIAL MORTGAGE 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

1,900.000 0.0012.973000Local1.000000
12.973000 0.00 19.00Base

19.00
0.46
0.46 24,629.24

24,629.24

LOOP CAPITAL MARKETS USD/DTC03783C100 APPFOLIO INC   A 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

100.000 0.0017.700000Local1.000000
17.700000 0.00 1.00Base

1.00
0.04
0.04 1,768.96

1,768.96

LOOP CAPITAL MARKETS USD/DTC03820C105 APPLIED INDUSTRIAL TECH INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,400.000 0.0042.709500Local1.000000
42.709500 0.00 14.00Base

14.00
1.11
1.11 59,778.19

59,778.19

LOOP CAPITAL MARKETS USD/DTC03822W406 APPLIED MICRO CIRCUITS CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,600.000 0.006.999700Local1.000000
6.999700 0.00 36.00Base

36.00
0.47
0.47 25,162.45

25,162.45
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LOOP CAPITAL MARKETS USD/DTC03823U102 APPLIED OPTOELECTRONICS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

200.000 0.0020.479800Local1.000000
20.479800 0.00 2.00Base

2.00
0.08
0.08 4,093.88

4,093.88

LOOP CAPITAL MARKETS USD/DTC03834A103 APPROACH RESOURCES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,100.000 0.003.133200Local1.000000
3.133200 0.00 21.00Base

21.00
0.13
0.13 6,558.59

6,558.59

LOOP CAPITAL MARKETS USD/DTC03874P101 ARATANA THERAPEUTICS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

100.000 0.007.907000Local1.000000
7.907000 0.00 1.00Base

1.00
0.02
0.02 789.68

789.68

LOOP CAPITAL MARKETS USD/DTC039014105 ARCADIA BIOSCIENCES INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

300.000 0.003.140000Local1.000000
3.140000 0.00 3.00Base

3.00
0.02
0.02 938.98

938.98

LOOP CAPITAL MARKETS USD/DTC03937C105 ARCBEST CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.0026.187700Local1.000000
26.187700 0.00 11.00Base

11.00
0.54
0.54 28,794.93

28,794.93

LOOP CAPITAL MARKETS USD/DTC03957W106 ARCHROCK INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,200.000 0.0023.192600Local1.000000
23.192600 0.00 42.00Base

42.00
1.80
1.80 97,365.12

97,365.12

LOOP CAPITAL MARKETS USD/DTC039670104 ARCTIC CAT INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0021.576000Local1.000000
21.576000 0.00 5.00Base

5.00
0.20
0.20 10,782.80

10,782.80

LOOP CAPITAL MARKETS USD/DTC04010E109 ARGAN INC 03 Nov 2015 0.01COMMON STOCK USD.15 06 Nov 2015

100.000 0.0037.237000Local1.000000
37.237000 0.00 1.00Base

1.00
0.07
0.07 3,722.63

3,722.63

LOOP CAPITAL MARKETS USD/DTC04013V108 ARES COMMERCIAL REAL ESTATE 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

1,700.000 0.0012.466500Local1.000000 17.00 0.39 21,175.66
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12.466500 0.00 17.00Base 0.39 21,175.66

LOOP CAPITAL MARKETS USD/DTC041356205 ARLINGTON ASSET INVESTMENT A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,400.000 0.0014.242100Local1.000000
14.242100 0.00 14.00Base

14.00
0.37
0.37 19,924.57

19,924.57

LOOP CAPITAL MARKETS USD/DTC04208T108 ARMADA HOFFLER PROPERTIES IN 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

1,600.000 0.0010.676900Local1.000000
10.676900 0.00 16.00Base

16.00
0.32
0.32 17,066.72

17,066.72

SALE OF FRACTIONAL S USD/DTC042315507 ARMOUR RESIDENTIAL REIT INC 09 Oct 2015REIT USD.0001 09 Oct 2015

0.500 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

2,600.000 0.0020.919200Local1.000000
20.919200 0.00 26.00Base

26.00
1.01
1.01 54,362.91

54,362.91
042315507 Total

26.00 1.010.00 54,362.912,600.500 Local

0.00 26.00 1.01 54,362.91Base

LOOP CAPITAL MARKETS USD/DTC04269X105 ARRAY BIOPHARMA INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,600.000 0.005.173300Local1.000000
5.173300 0.00 16.00Base

16.00
0.16
0.16 8,261.12

8,261.12

SALE OF FRACTIONAL S USD/DTC042744102 ARROW FINANCIAL CORP 14 Oct 2015COMMON STOCK USD1. 14 Oct 2015

0.900 0.0026.444444Local1.000000
26.444444 0.00 0.00Base

0.00
0.00
0.00 23.80

23.80

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

700.000 0.0028.107800Local1.000000
28.107800 0.00 7.00Base

7.00
0.37
0.37 19,668.09

19,668.09
042744102 Total

7.00 0.370.00 19,691.89700.900 Local
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0.00 7.00 0.37 19,691.89Base

LOOP CAPITAL MARKETS USD/DTC042797209 ARROWHEAD RESEARCH CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,600.000 0.005.349400Local1.000000
5.349400 0.00 16.00Base

16.00
0.16
0.16 8,542.88

8,542.88

LOOP CAPITAL MARKETS USD/DTC043113208 ARTESIAN RESOURCES CORP CL A 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

500.000 0.0024.330000Local1.000000
24.330000 0.00 5.00Base

5.00
0.23
0.23 12,159.77

12,159.77

LOOP CAPITAL MARKETS USD/DTC04351G101 ASCENA RETAIL GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

8,500.000 0.0013.849500Local1.000000
13.849500 0.00 85.00Base

85.00
2.17
2.17 117,633.58

117,633.58

LOOP CAPITAL MARKETS USD/DTC043632108 ASCENT CAPITAL GROUP INC A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0023.894400Local1.000000
23.894400 0.00 8.00Base

8.00
0.36
0.36 19,107.16

19,107.16

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC044102101 ASHFORD HOSPITALITY PRIME IN 07 Oct 2015 0.02REIT USD.01 13 Oct 2015

900.000 0.0015.005000Local1.000000
15.005000 0.00 13.50Base

13.50
0.25
0.25 13,490.75

13,490.75

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,600.000 0.0015.196900Local1.000000
15.196900 0.00 16.00Base

16.00
0.45
0.45 24,298.59

24,298.59
044102101 Total

29.50 0.700.00 37,789.342,500.000 Local

0.00 29.50 0.70 37,789.34Base

LOOP CAPITAL MARKETS USD/DTC044103109 ASHFORD HOSPITALITY TRUST 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

5,000.000 0.007.042800Local1.000000
7.042800 0.00 50.00Base

50.00
0.65
0.65 35,163.35

35,163.35

LOOP CAPITAL MARKETS USD/DTC046224101 ASTEC INDUSTRIES INC 03 Nov 2015 0.01COMMON STOCK USD.2 06 Nov 2015
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1,200.000 0.0034.452700Local1.000000
34.452700 0.00 12.00Base

12.00
0.77
0.77 41,330.47

41,330.47

LOOP CAPITAL MARKETS USD/DTC046265104 ASTORIA FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

5,500.000 0.0016.278500Local1.000000
16.278500 0.00 55.00Base

55.00
1.65
1.65 89,475.10

89,475.10

LOOP CAPITAL MARKETS USD/DTC04878Q863 ATLANTIC POWER CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

7,400.000 0.002.213100Local1.000000
2.213100 0.00 74.00Base

74.00
0.31
0.31 16,302.63

16,302.63

LOOP CAPITAL MARKETS USD/DTC049079205 ATLANTIC TELE NETWORK INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0076.710000Local1.000000
76.710000 0.00 6.00Base

6.00
0.85
0.85 46,019.15

46,019.15

LOOP CAPITAL MARKETS USD/DTC049164205 ATLAS AIR WORLDWIDE HOLDINGS 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,500.000 0.0042.476700Local1.000000
42.476700 0.00 15.00Base

15.00
1.18
1.18 63,698.87

63,698.87

LOOP CAPITAL MARKETS USD/DTC04963C209 ATRICURE INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

400.000 0.0020.405000Local1.000000
20.405000 0.00 4.00Base

4.00
0.16
0.16 8,157.84

8,157.84

LOOP CAPITAL MARKETS USD/DTC050095108 ATWOOD OCEANICS INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

3,900.000 0.0017.655500Local1.000000
17.655500 0.00 39.00Base

39.00
1.27
1.27 68,816.18

68,816.18

LOOP CAPITAL MARKETS USD/DTC05367P100 AVID TECHNOLOGY INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.009.066400Local1.000000
9.066400 0.00 7.00Base

7.00
0.12
0.12 6,339.36

6,339.36

LOOP CAPITAL MARKETS USD/DTC05379B107 AVISTA CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

3,700.000 0.0033.487900Local1.000000
33.487900 0.00 37.00Base

37.00
2.28
2.28 123,865.95

123,865.95
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Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS USD/DTC054540109 AXCELIS TECHNOLOGIES INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

6,900.000 0.003.009100Local1.000000
3.009100 0.00 69.00Base

69.00
0.39
0.39 20,693.40

20,693.40

LOOP CAPITAL MARKETS USD/DTC05463D100 AXIALL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,300.000 0.0022.355300Local1.000000
22.355300 0.00 43.00Base

43.00
1.77
1.77 96,083.02

96,083.02

LOOP CAPITAL MARKETS USD/DTC05508R106 B+G FOODS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0035.832000Local1.000000
35.832000 0.00 2.00Base

2.00
0.14
0.14 7,164.26

7,164.26

LOOP CAPITAL MARKETS USD/DTC05540P100 BBX CAPITAL CORP A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0018.346000Local1.000000
18.346000 0.00 2.00Base

2.00
0.07
0.07 3,667.13

3,667.13

LOOP CAPITAL MARKETS USD/DTC05566T101 BNC BANCORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,500.000 0.0023.157300Local1.000000
23.157300 0.00 15.00Base

15.00
0.64
0.64 34,720.31

34,720.31

LOOP CAPITAL MARKETS USD/DTC05573H108 BSB BANCORP INC/MA 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0022.360000Local1.000000
22.360000 0.00 5.00Base

5.00
0.21
0.21 11,174.79

11,174.79

LOOP CAPITAL MARKETS USD/DTC057755209 BALDWIN + LYONS INC  CL B 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

600.000 0.0022.959100Local1.000000
22.959100 0.00 6.00Base

6.00
0.26
0.26 13,769.20

13,769.20

LOOP CAPITAL MARKETS USD/DTC05945F103 BANCFIRST CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

400.000 0.0062.652500Local1.000000
62.652500 0.00 4.00Base

4.00
0.47
0.47 25,056.53

25,056.53

LOOP CAPITAL MARKETS USD/DTC059692103 BANCORPSOUTH INC 03 Nov 2015 0.01COMMON STOCK USD2.5 06 Nov 2015

5,800.000 0.0025.574500Local1.000000 58.00 2.73 148,271.37
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25.574500 0.00 58.00Base 2.73 148,271.37

LOOP CAPITAL MARKETS USD/DTC05969A105 BANCORP INC/THE 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,100.000 0.007.640400Local1.000000
7.640400 0.00 21.00Base

21.00
0.30
0.30 16,023.54

16,023.54

LOOP CAPITAL MARKETS USD/DTC05990K106 BANC OF CALIFORNIA INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,200.000 0.0013.483700Local1.000000
13.483700 0.00 22.00Base

22.00
0.55
0.55 29,641.59

29,641.59

LOOP CAPITAL MARKETS USD/DTC063425102 BANK OF MARIN BANCORP/CA 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

400.000 0.0054.419800Local1.000000
54.419800 0.00 4.00Base

4.00
0.41
0.41 21,763.51

21,763.51

LOOP CAPITAL MARKETS USD/DTC063750103 BANK MUTUAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,800.000 0.007.277500Local1.000000
7.277500 0.00 28.00Base

28.00
0.38
0.38 20,348.62

20,348.62

LOOP CAPITAL MARKETS USD/DTC06643P104 BANKFINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.0012.457300Local1.000000
12.457300 0.00 11.00Base

11.00
0.26
0.26 13,691.77

13,691.77

LOOP CAPITAL MARKETS USD/DTC06647F102 BANKRATE INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,100.000 0.0012.269000Local1.000000
12.269000 0.00 41.00Base

41.00
0.93
0.93 50,260.97

50,260.97

LOOP CAPITAL MARKETS USD/DTC06652V208 BANNER CORPORATION 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,200.000 0.0050.848800Local1.000000
50.848800 0.00 12.00Base

12.00
1.13
1.13 61,005.43

61,005.43

LOOP CAPITAL MARKETS USD/DTC066849100 BAR HARBOR BANKSHARES 03 Nov 2015 0.01COMMON STOCK USD2. 06 Nov 2015

400.000 0.0035.765000Local1.000000
35.765000 0.00 4.00Base

4.00
0.27
0.27 14,301.73

14,301.73

LOOP CAPITAL MARKETS USD/DTC067774109 BARNES + NOBLE INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015
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3,000.000 0.0013.484300Local1.000000
13.484300 0.00 30.00Base

30.00
0.75
0.75 40,422.15

40,422.15

LOOP CAPITAL MARKETS USD/DTC06777U101 BARNES + NOBLE EDUCATION INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,900.000 0.0014.485500Local1.000000
14.485500 0.00 19.00Base

19.00
0.51
0.51 27,502.94

27,502.94

LOOP CAPITAL MARKETS USD/DTC067806109 BARNES GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,300.000 0.0038.622900Local1.000000
38.622900 0.00 33.00Base

33.00
2.35
2.35 127,420.22

127,420.22

LOOP CAPITAL MARKETS USD/DTC06846N104 BILL BARRETT CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

3,100.000 0.005.956600Local1.000000
5.956600 0.00 31.00Base

31.00
0.34
0.34 18,434.12

18,434.12

LOOP CAPITAL MARKETS USD/DTC06985P100 BASIC ENERGY SERVICES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,600.000 0.004.216100Local1.000000
4.216100 0.00 26.00Base

26.00
0.21
0.21 10,935.65

10,935.65

LOOP CAPITAL MARKETS USD/DTC070203104 BASSETT FURNITURE INDS 03 Nov 2015 0.01COMMON STOCK USD5. 06 Nov 2015

400.000 0.0032.912500Local1.000000
32.912500 0.00 4.00Base

4.00
0.25
0.25 13,160.75

13,160.75

LOOP CAPITAL MARKETS USD/DTC073271108 BAZAARVOICE INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

2,000.000 0.004.621500Local1.000000
4.621500 0.00 20.00Base

20.00
0.18
0.18 9,222.82

9,222.82

LOOP CAPITAL MARKETS USD/DTC073295107 BBCN BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

4,800.000 0.0016.883400Local1.000000
16.883400 0.00 48.00Base

48.00
1.50
1.50 80,990.82

80,990.82

LOOP CAPITAL MARKETS USD/DTC073685109 BEACON ROOFING SUPPLY INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,200.000 0.0036.303000Local1.000000
36.303000 0.00 22.00Base

22.00
1.47
1.47 79,843.13

79,843.13
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LOOP CAPITAL MARKETS USD/DTC073844102 BEAR STATE FINANCIAL INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0010.648400Local1.000000
10.648400 0.00 8.00Base

8.00
0.16
0.16 8,510.56

8,510.56

LOOP CAPITAL MARKETS USD/DTC07556Q881 BEAZER HOMES USA INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,000.000 0.0014.416300Local1.000000
14.416300 0.00 20.00Base

20.00
0.54
0.54 28,812.06

28,812.06

LOOP CAPITAL MARKETS USD/DTC075571109 BEBE STORES INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,800.000 0.001.137800Local1.000000
1.137800 0.00 18.00Base

18.00
0.04
0.04 2,030.00

2,030.00

LOOP CAPITAL MARKETS USD/DTC077347300 BEL FUSE INC CL B 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

700.000 0.0019.171300Local1.000000
19.171300 0.00 7.00Base

7.00
0.25
0.25 13,412.66

13,412.66

LOOP CAPITAL MARKETS USD/DTC08160H101 BENCHMARK ELECTRONICS INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

3,200.000 0.0020.660200Local1.000000
20.660200 0.00 32.00Base

32.00
1.22
1.22 66,079.42

66,079.42

LOOP CAPITAL MARKETS USD/DTC08171T102 BENEFICIAL BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

5,100.000 0.0013.835700Local1.000000
13.835700 0.00 51.00Base

51.00
1.30
1.30 70,509.77

70,509.77

LOOP CAPITAL MARKETS USD/DTC084680107 BERKSHIRE HILLS BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,800.000 0.0029.152000Local1.000000
29.152000 0.00 18.00Base

18.00
0.97
0.97 52,454.63

52,454.63

LOOP CAPITAL MARKETS USD/DTC08579W103 BERRY PLASTICS GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,000.000 0.0032.588000Local1.000000
32.588000 0.00 30.00Base

30.00
1.80
1.80 97,732.20

97,732.20

LOOP CAPITAL MARKETS USD/DTC08915P101 BIG 5 SPORTING GOODS CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.009.703900Local1.000000 11.00 0.20 10,663.09
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9.703900 0.00 11.00Base 0.20 10,663.09

LOOP CAPITAL MARKETS USD/DTC08986R101 BIGLARI HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.5 06 Nov 2015

101.000 0.00384.606100Local1.000000
384.606100 0.00 1.01Base

1.01
0.72
0.72 38,843.49

38,843.49

LOOP CAPITAL MARKETS USD/DTC09058V103 BIOCRYST PHARMACEUTICALS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0010.077800Local1.000000
10.077800 0.00 8.00Base

8.00
0.15
0.15 8,054.09

8,054.09

LOOP CAPITAL MARKETS USD/DTC09069N108 BIOSCRIP INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

4,200.000 0.002.069500Local1.000000
2.069500 0.00 42.00Base

42.00
0.16
0.16 8,649.74

8,649.74

LOOP CAPITAL MARKETS USD/DTC091826107 BLACK BOX CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

900.000 0.0012.714400Local1.000000
12.714400 0.00 9.00Base

9.00
0.22
0.22 11,433.74

11,433.74

LOOP CAPITAL MARKETS USD/DTC09202G101 BLACK DIAMOND INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,300.000 0.005.536900Local1.000000
5.536900 0.00 13.00Base

13.00
0.14
0.14 7,184.83

7,184.83

LOOP CAPITAL MARKETS USD/DTC092113109 BLACK HILLS CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,800.000 0.0046.004500Local1.000000
46.004500 0.00 28.00Base

28.00
2.38
2.38 128,782.22

128,782.22

LOOP CAPITAL MARKETS USD/DTC095229100 BLUCORA INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

2,500.000 0.0010.142600Local1.000000
10.142600 0.00 25.00Base

25.00
0.47
0.47 25,331.03

25,331.03

LOOP CAPITAL MARKETS USD/DTC095573101 BLUE HILLS BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,700.000 0.0014.278500Local1.000000
14.278500 0.00 17.00Base

17.00
0.45
0.45 24,256.00

24,256.00

LOOP CAPITAL MARKETS USD/DTC09627J102 BLUEROCK RESIDENTIAL GROWTH 03 Nov 2015 0.01REIT USD.01 06 Nov 2015
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1,100.000 0.0011.956400Local1.000000
11.956400 0.00 11.00Base

11.00
0.25
0.25 13,140.79

13,140.79

LOOP CAPITAL MARKETS USD/DTC096761101 BOB EVANS FARMS 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.0044.352400Local1.000000
44.352400 0.00 13.00Base

13.00
1.07
1.07 57,644.05

57,644.05

LOOP CAPITAL MARKETS USD/DTC09739C102 BOINGO WIRELESS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,000.000 0.007.689500Local1.000000
7.689500 0.00 10.00Base

10.00
0.15
0.15 7,679.35

7,679.35

LOOP CAPITAL MARKETS USD/DTC09739D100 BOISE CASCADE CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0030.122000Local1.000000
30.122000 0.00 4.00Base

4.00
0.23
0.23 12,044.57

12,044.57

LOOP CAPITAL MARKETS USD/DTC097793103 BONANZA CREEK ENERGY INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

3,000.000 0.007.253300Local1.000000
7.253300 0.00 30.00Base

30.00
0.41
0.41 21,729.49

21,729.49

LOOP CAPITAL MARKETS USD/DTC101119105 BOSTON PRIVATE FINL HOLDING 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

5,000.000 0.0011.721700Local1.000000
11.721700 0.00 50.00Base

50.00
1.08
1.08 58,557.42

58,557.42

LOOP CAPITAL MARKETS USD/DTC101388106 BOTTOMLINE TECHNOLOGIES (DE) 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

400.000 0.0028.191500Local1.000000
28.191500 0.00 4.00Base

4.00
0.21
0.21 11,272.39

11,272.39

LOOP CAPITAL MARKETS USD/DTC101405108 BOULDER BRANDS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

300.000 0.008.983300Local1.000000
8.983300 0.00 3.00Base

3.00
0.05
0.05 2,691.94

2,691.94

LOOP CAPITAL MARKETS USD/DTC104674106 BRADY CORPORATION   CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,900.000 0.0022.494700Local1.000000
22.494700 0.00 29.00Base

29.00
1.21
1.21 65,204.42

65,204.42
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LOOP CAPITAL MARKETS USD/DTC10567B109 BRAVO BRIO RESTAURANT GROUP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

100.000 0.0011.981000Local1.000000
11.981000 0.00 1.00Base

1.00
0.03
0.03 1,197.07

1,197.07

LOOP CAPITAL MARKETS USD/DTC108035106 BRIDGE BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

900.000 0.0029.895600Local1.000000
29.895600 0.00 9.00Base

9.00
0.50
0.50 26,896.54

26,896.54

LOOP CAPITAL MARKETS USD/DTC10807M105 BRIDGEPOINT EDUCATION IN W/D 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.008.060000Local1.000000
8.060000 0.00 10.00Base

10.00
0.15
0.15 8,049.85

8,049.85

LOOP CAPITAL MARKETS USD/DTC109043109 BRIGGS + STRATTON 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,700.000 0.0017.715900Local1.000000
17.715900 0.00 27.00Base

27.00
0.89
0.89 47,805.04

47,805.04

LOOP CAPITAL MARKETS USD/DTC10921T101 BRIGHTCOVE 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

100.000 0.006.128000Local1.000000
6.128000 0.00 1.00Base

1.00
0.02
0.02 611.78

611.78

LOOP CAPITAL MARKETS USD/DTC110394103 BRISTOW GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,100.000 0.0036.489700Local1.000000
36.489700 0.00 21.00Base

21.00
1.41
1.41 76,605.96

76,605.96

LOOP CAPITAL MARKETS USD/DTC11373M107 BROOKLINE BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,300.000 0.0011.379500Local1.000000
11.379500 0.00 43.00Base

43.00
0.91
0.91 48,887.94

48,887.94

LOOP CAPITAL MARKETS USD/DTC114340102 BROOKS AUTOMATION INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,100.000 0.0011.391300Local1.000000
11.391300 0.00 41.00Base

41.00
0.86
0.86 46,662.47

46,662.47

LOOP CAPITAL MARKETS USD/DTC117665109 BRYN MAWR BANK CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,100.000 0.0029.935500Local1.000000 11.00 0.61 32,917.44
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29.935500 0.00 11.00Base 0.61 32,917.44

LOOP CAPITAL MARKETS USD/DTC120076104 BUILD A BEAR WORKSHOP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0015.328800Local1.000000
15.328800 0.00 8.00Base

8.00
0.23
0.23 12,254.81

12,254.81

LOOP CAPITAL MARKETS USD/DTC122017106 BURLINGTON STORES INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

500.000 0.0050.183000Local1.000000
50.183000 0.00 5.00Base

5.00
0.47
0.47 25,086.03

25,086.03

LOOP CAPITAL MARKETS USD/DTC12477X106 CAI INTERNATIONAL INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,000.000 0.0011.344500Local1.000000
11.344500 0.00 10.00Base

10.00
0.21
0.21 11,334.29

11,334.29

LOOP CAPITAL MARKETS USD/DTC124805102 CBIZ INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,000.000 0.0010.678800Local1.000000
10.678800 0.00 30.00Base

30.00
0.59
0.59 32,005.81

32,005.81

LOOP CAPITAL MARKETS USD/DTC125071100 CDI CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

900.000 0.008.248900Local1.000000
8.248900 0.00 9.00Base

9.00
0.14
0.14 7,414.87

7,414.87

LOOP CAPITAL MARKETS USD/DTC125141101 CECO ENVIRONMENTAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,400.000 0.009.022900Local1.000000
9.022900 0.00 14.00Base

14.00
0.24
0.24 12,617.82

12,617.82

LOOP CAPITAL MARKETS USD/DTC12547R105 CIFC LLC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

400.000 0.006.925000Local1.000000
6.925000 0.00 4.00Base

4.00
0.06
0.06 2,765.94

2,765.94

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC12561W105 CLECO CORPORATION 07 Oct 2015 0.02COMMON STOCK USD1. 13 Oct 2015

100.000 0.0053.400000Local1.000000
53.400000 0.00 1.50Base

1.50
0.10
0.10 5,338.40

5,338.40

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015
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3,700.000 0.0052.744100Local1.000000
52.744100 0.00 37.00Base

37.00
3.60
3.60 195,112.57

195,112.57
12561W105 Total

38.50 3.700.00 200,450.973,800.000 Local

0.00 38.50 3.70 200,450.97Base

LOOP CAPITAL MARKETS USD/DTC125906107 CSS INDUSTRIES INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

600.000 0.0028.630000Local1.000000
28.630000 0.00 6.00Base

6.00
0.32
0.32 17,171.68

17,171.68

LOOP CAPITAL MARKETS USD/DTC12591N109 C1 FINANCIAL INC 03 Nov 2015 0.01COMMON STOCK USD1.0 06 Nov 2015

300.000 0.0020.776700Local1.000000
20.776700 0.00 3.00Base

3.00
0.12
0.12 6,229.89

6,229.89

LOOP CAPITAL MARKETS USD/DTC126128107 CNB FINANCIAL CORP/PA 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

900.000 0.0018.672200Local1.000000
18.672200 0.00 9.00Base

9.00
0.31
0.31 16,795.67

16,795.67

LOOP CAPITAL MARKETS USD/DTC12618T105 CRA INTERNATIONAL INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

600.000 0.0022.980000Local1.000000
22.980000 0.00 6.00Base

6.00
0.26
0.26 13,781.74

13,781.74

LOOP CAPITAL MARKETS USD/DTC12621E103 CNO FINANCIAL GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

12,000.000 0.0019.761100Local1.000000
19.761100 0.00 120.00Base

120.00
4.37
4.37 237,008.83

237,008.83

LOOP CAPITAL MARKETS USD/DTC126501105 CTS CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,000.000 0.0018.765500Local1.000000
18.765500 0.00 20.00Base

20.00
0.70
0.70 37,510.30

37,510.30

LOOP CAPITAL MARKETS USD/DTC126534106 CU BANCORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,000.000 0.0024.724600Local1.000000
24.724600 0.00 10.00Base

10.00
0.46
0.46 24,714.14

24,714.14
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LOOP CAPITAL MARKETS USD/DTC126600105 CVB FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

6,500.000 0.0017.799000Local1.000000
17.799000 0.00 65.00Base

65.00
2.13
2.13 115,626.37

115,626.37

LOOP CAPITAL MARKETS USD/DTC12673A108 CYS INVESTMENTS INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

9,600.000 0.007.738500Local1.000000
7.738500 0.00 96.00Base

96.00
1.37
1.37 74,192.23

74,192.23

LOOP CAPITAL MARKETS USD/DTC12709P103 CABOT MICROELECTRONICS CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

300.000 0.0043.410300Local1.000000
43.410300 0.00 3.00Base

3.00
0.24
0.24 13,019.85

13,019.85

LOOP CAPITAL MARKETS USD/DTC127190304 CACI INTERNATIONAL INC  CL A 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

1,400.000 0.0099.278300Local1.000000
99.278300 0.00 14.00Base

14.00
2.56
2.56 138,973.06

138,973.06

LOOP CAPITAL MARKETS USD/DTC127686103 CAESARS ENTERTAINMENT CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,300.000 0.009.027900Local1.000000
9.027900 0.00 33.00Base

33.00
0.55
0.55 29,758.52

29,758.52

LOOP CAPITAL MARKETS USD/DTC12768T103 CAESARS ACQUISITION CO CL A 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,800.000 0.007.673200Local1.000000
7.673200 0.00 28.00Base

28.00
0.40
0.40 21,456.56

21,456.56

LOOP CAPITAL MARKETS USD/DTC12811R104 CALAMOS ASSET MANAGEMENT A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.009.609000Local1.000000
9.609000 0.00 10.00Base

10.00
0.18
0.18 9,598.82

9,598.82

LOOP CAPITAL MARKETS USD/DTC128195104 CALATLANTIC GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,600.000 0.0038.289800Local1.000000
38.289800 0.00 36.00Base

36.00
2.54
2.54 137,804.74

137,804.74

LOOP CAPITAL MARKETS USD/DTC129500104 CALERES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,400.000 0.0030.917000Local1.000000 24.00 1.37 74,175.43
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30.917000 0.00 24.00Base 1.37 74,175.43

LOOP CAPITAL MARKETS USD/DTC129603106 CALGON CARBON CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,800.000 0.0018.004000Local1.000000
18.004000 0.00 18.00Base

18.00
0.60
0.60 32,388.60

32,388.60

LOOP CAPITAL MARKETS USD/DTC130788102 CALIFORNIA WATER SERVICE GRP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,900.000 0.0022.460800Local1.000000
22.460800 0.00 29.00Base

29.00
1.20
1.20 65,106.12

65,106.12

LOOP CAPITAL MARKETS USD/DTC13089P101 CALITHERA BIOSCIENCES INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

700.000 0.008.792100Local1.000000
8.792100 0.00 7.00Base

7.00
0.12
0.12 6,147.35

6,147.35

LOOP CAPITAL MARKETS USD/DTC13100M509 CALIX INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,700.000 0.007.008500Local1.000000
7.008500 0.00 27.00Base

27.00
0.35
0.35 18,895.60

18,895.60

LOOP CAPITAL MARKETS USD/DTC131193104 CALLAWAY GOLF COMPANY 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,700.000 0.0010.209900Local1.000000
10.209900 0.00 47.00Base

47.00
0.89
0.89 47,938.64

47,938.64

LOOP CAPITAL MARKETS USD/DTC13123X102 CALLON PETROLEUM CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,000.000 0.009.141500Local1.000000
9.141500 0.00 40.00Base

40.00
0.68
0.68 36,525.32

36,525.32

LOOP CAPITAL MARKETS USD/DTC13201A107 CAMBIUM LEARNING GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

800.000 0.005.081700Local1.000000
5.081700 0.00 8.00Base

8.00
0.08
0.08 4,057.28

4,057.28

LOOP CAPITAL MARKETS USD/DTC133034108 CAMDEN NATIONAL CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

400.000 0.0042.224000Local1.000000
42.224000 0.00 4.00Base

4.00
0.32
0.32 16,885.28

16,885.28

LOOP CAPITAL MARKETS USD/DTC13466Y105 CAMPUS CREST COMMUNITIES INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015
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3,900.000 0.006.770000Local1.000000
6.770000 0.00 39.00Base

39.00
0.49
0.49 26,363.51

26,363.51

LOOP CAPITAL MARKETS USD/DTC139674105 CAPITAL CITY BANK GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0015.632100Local1.000000
15.632100 0.00 7.00Base

7.00
0.21
0.21 10,935.26

10,935.26

LOOP CAPITAL MARKETS USD/DTC139794101 CAPITAL BANK FINANCIAL CL A 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,400.000 0.0032.786100Local1.000000
32.786100 0.00 14.00Base

14.00
0.85
0.85 45,885.69

45,885.69

LOOP CAPITAL MARKETS USD/DTC14057J101 CAPITOL FEDERAL FINANCIAL IN 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

8,500.000 0.0013.064400Local1.000000
13.064400 0.00 85.00Base

85.00
2.05
2.05 110,960.35

110,960.35

LOOP CAPITAL MARKETS USD/DTC14067E506 CAPSTEAD MORTGAGE CORP 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

5,800.000 0.009.824700Local1.000000
9.824700 0.00 58.00Base

58.00
1.05
1.05 56,924.21

56,924.21

LOOP CAPITAL MARKETS USD/DTC140781105 CARBO CERAMICS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.0019.824000Local1.000000
19.824000 0.00 11.00Base

11.00
0.41
0.41 21,794.99

21,794.99

LOOP CAPITAL MARKETS USD/DTC14149F109 CARDINAL FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,800.000 0.0022.973300Local1.000000
22.973300 0.00 18.00Base

18.00
0.77
0.77 41,333.17

41,333.17

LOOP CAPITAL MARKETS USD/DTC141619106 CARDIOVASCULAR SYSTEMS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

100.000 0.0015.375000Local1.000000
15.375000 0.00 1.00Base

1.00
0.03
0.03 1,536.47

1,536.47

LOOP CAPITAL MARKETS USD/DTC141633107 CARE.COM INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,000.000 0.006.004100Local1.000000
6.004100 0.00 10.00Base

10.00
0.12
0.12 5,993.98

5,993.98
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LOOP CAPITAL MARKETS USD/DTC141665109 CAREER EDUCATION CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,100.000 0.003.939000Local1.000000
3.939000 0.00 41.00Base

41.00
0.30
0.30 16,108.60

16,108.60

LOOP CAPITAL MARKETS USD/DTC143436400 CARMIKE CINEMAS INC 03 Nov 2015 0.01COMMON STOCK USD.03 06 Nov 2015

1,400.000 0.0026.007800Local1.000000
26.007800 0.00 14.00Base

14.00
0.67
0.67 36,396.25

36,396.25

LOOP CAPITAL MARKETS USD/DTC143905107 CARRIAGE SERVICES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0021.579800Local1.000000
21.579800 0.00 8.00Base

8.00
0.32
0.32 17,255.52

17,255.52

LOOP CAPITAL MARKETS USD/DTC144285103 CARPENTER TECHNOLOGY 03 Nov 2015 0.01COMMON STOCK USD5. 06 Nov 2015

3,000.000 0.0035.105000Local1.000000
35.105000 0.00 30.00Base

30.00
1.94
1.94 105,283.06

105,283.06

LOOP CAPITAL MARKETS USD/DTC14574X104 CARROLS RESTAURANT GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0012.085000Local1.000000
12.085000 0.00 3.00Base

3.00
0.07
0.07 3,622.43

3,622.43

LOOP CAPITAL MARKETS USD/DTC147154207 CASCADE BANCORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,900.000 0.005.876300Local1.000000
5.876300 0.00 19.00Base

19.00
0.21
0.21 11,145.76

11,145.76

LOOP CAPITAL MARKETS USD/DTC147322101 CASCADE MICROTECH INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0015.575000Local1.000000
15.575000 0.00 2.00Base

2.00
0.06
0.06 3,112.94

3,112.94

LOOP CAPITAL MARKETS USD/DTC147448104 CASELLA WASTE SYSTEMS INC A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,000.000 0.006.038000Local1.000000
6.038000 0.00 20.00Base

20.00
0.23
0.23 12,055.77

12,055.77

LOOP CAPITAL MARKETS USD/DTC14754D100 CASH AMERICA INTL INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

1,700.000 0.0034.718700Local1.000000 17.00 1.09 59,003.70
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34.718700 0.00 17.00Base 1.09 59,003.70

LOOP CAPITAL MARKETS USD/DTC14808P109 CASS INFORMATION SYSTEMS INC 03 Nov 2015 0.01COMMON STOCK USD.5 06 Nov 2015

300.000 0.0052.838300Local1.000000
52.838300 0.00 3.00Base

3.00
0.30
0.30 15,848.19

15,848.19

LOOP CAPITAL MARKETS USD/DTC14912Y202 CATCHMARK TIMBER TRUST INC A 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

2,400.000 0.0011.119100Local1.000000
11.119100 0.00 24.00Base

24.00
0.50
0.50 26,661.34

26,661.34

LOOP CAPITAL MARKETS USD/DTC149150104 CATHAY GENERAL BANCORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,800.000 0.0032.082200Local1.000000
32.082200 0.00 48.00Base

48.00
2.84
2.84 153,943.72

153,943.72

LOOP CAPITAL MARKETS USD/DTC149205106 CATO CORP CLASS A 03 Nov 2015 0.01COMMON STOCK USD.033 06 Nov 2015

1,300.000 0.0039.542000Local1.000000
39.542000 0.00 13.00Base

13.00
0.95
0.95 51,390.65

51,390.65

LOOP CAPITAL MARKETS USD/DTC149568107 CAVCO INDUSTRIES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0097.008000Local1.000000
97.008000 0.00 2.00Base

2.00
0.36
0.36 19,399.24

19,399.24

LOOP CAPITAL MARKETS USD/DTC150602209 CEDAR REALTY TRUST INC 03 Nov 2015 0.01REIT USD.06 06 Nov 2015

5,200.000 0.007.114500Local1.000000
7.114500 0.00 52.00Base

52.00
0.69
0.69 36,942.71

36,942.71

LOOP CAPITAL MARKETS USD/DTC150838100 CELADON GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.033 06 Nov 2015

500.000 0.0014.807000Local1.000000
14.807000 0.00 5.00Base

5.00
0.14
0.14 7,398.36

7,398.36

LOOP CAPITAL MARKETS USD/DTC15117B103 CELLDEX THERAPEUTICS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

600.000 0.0013.064700Local1.000000
13.064700 0.00 6.00Base

6.00
0.15
0.15 7,832.67

7,832.67

LOOP CAPITAL MARKETS USD/DTC15201P109 CENTERSTATE BANKS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015
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2,800.000 0.0014.793000Local1.000000
14.793000 0.00 28.00Base

28.00
0.77
0.77 41,391.63

41,391.63

LOOP CAPITAL MARKETS USD/DTC153527205 CENTRAL GARDEN AND PET CO A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,300.000 0.0015.811900Local1.000000
15.811900 0.00 23.00Base

23.00
0.67
0.67 36,343.70

36,343.70

LOOP CAPITAL MARKETS USD/DTC154760409 CENTRAL PACIFIC FINANCIAL CO 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,400.000 0.0022.575300Local1.000000
22.575300 0.00 14.00Base

14.00
0.59
0.59 31,590.83

31,590.83

LOOP CAPITAL MARKETS USD/DTC156431108 CENTURY ALUMINUM COMPANY 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,800.000 0.004.109100Local1.000000
4.109100 0.00 28.00Base

28.00
0.22
0.22 11,477.26

11,477.26

LOOP CAPITAL MARKETS USD/DTC156432106 CENTURY BANCORP INC  CL A 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

200.000 0.0044.247500Local1.000000
44.247500 0.00 2.00Base

2.00
0.17
0.17 8,847.33

8,847.33

LOOP CAPITAL MARKETS USD/DTC156504300 CENTURY COMMUNITIES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

900.000 0.0018.424800Local1.000000
18.424800 0.00 9.00Base

9.00
0.31
0.31 16,573.01

16,573.01

LOOP CAPITAL MARKETS USD/DTC157085101 CERUS CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

900.000 0.005.130400Local1.000000
5.130400 0.00 9.00Base

9.00
0.09
0.09 4,608.27

4,608.27

LOOP CAPITAL MARKETS USD/DTC157210105 CEVA INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

600.000 0.0024.799000Local1.000000
24.799000 0.00 6.00Base

6.00
0.28
0.28 14,873.12

14,873.12

LOOP CAPITAL MARKETS USD/DTC16115Q308 CHART INDUSTRIES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,900.000 0.0019.598300Local1.000000
19.598300 0.00 19.00Base

19.00
0.69
0.69 37,217.08

37,217.08
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LOOP CAPITAL MARKETS USD/DTC16122W108 CHARTER FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0013.373000Local1.000000
13.373000 0.00 10.00Base

10.00
0.25
0.25 13,362.75

13,362.75

LOOP CAPITAL MARKETS USD/DTC16150R104 CHASE CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

100.000 0.0043.246600Local1.000000
43.246600 0.00 1.00Base

1.00
0.08
0.08 4,323.58

4,323.58

LOOP CAPITAL MARKETS USD/DTC16208T102 CHATHAM LODGING TRUST 03 Nov 2015 0.01REIT 06 Nov 2015

2,300.000 0.0023.643300Local1.000000
23.643300 0.00 23.00Base

23.00
1.01
1.01 54,355.58

54,355.58

LOOP CAPITAL MARKETS USD/DTC162825103 CHECKPOINT SYSTEMS INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

2,600.000 0.007.674500Local1.000000
7.674500 0.00 26.00Base

26.00
0.37
0.37 19,927.33

19,927.33

LOOP CAPITAL MARKETS USD/DTC163092109 CHEGG INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,900.000 0.007.685900Local1.000000
7.685900 0.00 29.00Base

29.00
0.42
0.42 22,259.69

22,259.69

LOOP CAPITAL MARKETS USD/DTC163731102 CHEMICAL FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,100.000 0.0034.563300Local1.000000
34.563300 0.00 21.00Base

21.00
1.34
1.34 72,560.59

72,560.59

LOOP CAPITAL MARKETS USD/DTC165240102 CHESAPEAKE LODGING TRUST 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

3,700.000 0.0026.909300Local1.000000
26.909300 0.00 37.00Base

37.00
1.84
1.84 99,525.57

99,525.57

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC165303108 CHESAPEAKE UTILITIES CORP 07 Oct 2015 0.02COMMON STOCK USD.486 13 Oct 2015

100.000 0.0052.340000Local1.000000
52.340000 0.00 1.50Base

1.50
0.10
0.10 5,232.40

5,232.40

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,000.000 0.0051.985500Local1.000000 10.00 0.96 51,974.54
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51.985500 0.00 10.00Base 0.96 51,974.54
165303108 Total

11.50 1.060.00 57,206.941,100.000 Local

0.00 11.50 1.06 57,206.94Base

LOOP CAPITAL MARKETS USD/DTC16706W102 CHIASMA INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0023.434000Local1.000000
23.434000 0.00 1.00Base

1.00
0.05
0.05 2,342.35

2,342.35

LOOP CAPITAL MARKETS USD/DTC168905107 CHILDREN S PLACE INC/THE 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

900.000 0.0055.520900Local1.000000
55.520900 0.00 9.00Base

9.00
0.92
0.92 49,958.89

49,958.89

LOOP CAPITAL MARKETS USD/DTC171046105 CHRISTOPHER + BANKS CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,300.000 0.001.590000Local1.000000
1.590000 0.00 23.00Base

23.00
0.07
0.07 3,633.93

3,633.93

LOOP CAPITAL MARKETS USD/DTC17163B102 CIBER INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,800.000 0.003.661300Local1.000000
3.661300 0.00 48.00Base

48.00
0.33
0.33 17,525.91

17,525.91

LOOP CAPITAL MARKETS USD/DTC171871106 CINCINNATI BELL INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

12,700.000 0.003.940300Local1.000000
3.940300 0.00 127.00Base

127.00
0.93
0.93 49,913.88

49,913.88

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC17273K109 CIRCOR INTERNATIONAL INC 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

100.000 0.0044.940000Local1.000000
44.940000 0.00 1.50Base

1.50
0.09
0.09 4,492.41

4,492.41

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,000.000 0.0045.766000Local1.000000
45.766000 0.00 10.00Base

10.00
0.85
0.85 45,755.15

45,755.15
17273K109 Total

11.50 0.940.00 50,247.561,100.000 Local
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
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Units/Original Face

Comm Per Shr

0.00 11.50 0.94 50,247.56Base

LOOP CAPITAL MARKETS USD/DTC172922106 CITIZENS + NORTHERN CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

700.000 0.0019.910000Local1.000000
19.910000 0.00 7.00Base

7.00
0.26
0.26 13,929.74

13,929.74

LOOP CAPITAL MARKETS USD/DTC17306X102 CITI TRENDS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

900.000 0.0027.525600Local1.000000
27.525600 0.00 9.00Base

9.00
0.46
0.46 24,763.58

24,763.58

LOOP CAPITAL MARKETS USD/DTC174740100 CITIZENS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

3,000.000 0.008.782400Local1.000000
8.782400 0.00 30.00Base

30.00
0.49
0.49 26,316.71

26,316.71

LOOP CAPITAL MARKETS USD/DTC177835105 CITY HOLDING CO 03 Nov 2015 0.01COMMON STOCK USD2.5 06 Nov 2015

900.000 0.0048.586700Local1.000000
48.586700 0.00 9.00Base

9.00
0.81
0.81 43,718.22

43,718.22

LOOP CAPITAL MARKETS USD/DTC17878Y108 CIVEO CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

6,500.000 0.002.164500Local1.000000
2.164500 0.00 65.00Base

65.00
0.26
0.26 14,003.99

14,003.99

LOOP CAPITAL MARKETS USD/DTC179895107 CLARCOR INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

100.000 0.0051.746000Local1.000000
51.746000 0.00 1.00Base

1.00
0.10
0.10 5,173.50

5,173.50

LOOP CAPITAL MARKETS USD/DTC184499101 CLEAN ENERGY FUELS CORP 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

4,300.000 0.005.978100Local1.000000
5.978100 0.00 43.00Base

43.00
0.48
0.48 25,662.35

25,662.35

LOOP CAPITAL MARKETS USD/DTC18683K101 CLIFFS NATURAL RESOURCES INC 03 Nov 2015 0.01COMMON STOCK USD.125 06 Nov 2015

9,300.000 0.003.187500Local1.000000
3.187500 0.00 93.00Base

93.00
0.55
0.55 29,550.20

29,550.20
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LOOP CAPITAL MARKETS USD/DTC186873105 CLIFTON BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,600.000 0.0014.511700Local1.000000
14.511700 0.00 16.00Base

16.00
0.43
0.43 23,202.29

23,202.29

LOOP CAPITAL MARKETS USD/DTC18911Q102 CLOUD PEAK ENERGY INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,700.000 0.003.483600Local1.000000
3.483600 0.00 37.00Base

37.00
0.24
0.24 12,852.08

12,852.08

LOOP CAPITAL MARKETS USD/DTC190897108 COBIZ FINANCIAL INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,200.000 0.0012.880900Local1.000000
12.880900 0.00 22.00Base

22.00
0.53
0.53 28,315.45

28,315.45

LOOP CAPITAL MARKETS USD/DTC191098102 COCA COLA BOTTLING CO CONSOL 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

24.000 0.00203.245800Local1.000000
203.245800 0.00 0.24Base

0.24
0.09
0.09 4,877.57

4,877.57

LOOP CAPITAL MARKETS USD/DTC192108504 COEUR MINING INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

8,200.000 0.002.815800Local1.000000
2.815800 0.00 82.00Base

82.00
0.43
0.43 23,007.13

23,007.13

LOOP CAPITAL MARKETS USD/DTC192479103 COHERENT INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.0056.261400Local1.000000
56.261400 0.00 13.00Base

13.00
1.35
1.35 73,125.47

73,125.47

LOOP CAPITAL MARKETS USD/DTC192576106 COHU INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,600.000 0.0013.242500Local1.000000
13.242500 0.00 16.00Base

16.00
0.39
0.39 21,171.61

21,171.61

LOOP CAPITAL MARKETS USD/DTC19624R106 COLONY CAPITAL INC   A 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

6,800.000 0.0020.884900Local1.000000
20.884900 0.00 68.00Base

68.00
2.62
2.62 141,946.70

141,946.70

LOOP CAPITAL MARKETS USD/DTC19625X102 COLONY STARWOOD HOMES 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

2,300.000 0.0024.763200Local1.000000 23.00 1.05 56,931.31
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24.763200 0.00 23.00Base 1.05 56,931.31

LOOP CAPITAL MARKETS USD/DTC197236102 COLUMBIA BANKING SYSTEM INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

3,500.000 0.0034.058100Local1.000000
34.058100 0.00 35.00Base

35.00
2.20
2.20 119,166.15

119,166.15

LOOP CAPITAL MARKETS USD/DTC198516106 COLUMBIA SPORTSWEAR CO 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

500.000 0.0055.936000Local1.000000
55.936000 0.00 5.00Base

5.00
0.52
0.52 27,962.48

27,962.48

LOOP CAPITAL MARKETS USD/DTC199333105 COLUMBUS MCKINNON CORP/NY 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,200.000 0.0018.198700Local1.000000
18.198700 0.00 12.00Base

12.00
0.41
0.41 21,826.03

21,826.03

LOOP CAPITAL MARKETS USD/DTC199908104 COMFORT SYSTEMS USA INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0031.745000Local1.000000
31.745000 0.00 1.00Base

1.00
0.06
0.06 3,173.44

3,173.44

LOOP CAPITAL MARKETS USD/DTC201723103 COMMERCIAL METALS CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

7,100.000 0.0015.004600Local1.000000
15.004600 0.00 71.00Base

71.00
1.97
1.97 106,459.69

106,459.69

LOOP CAPITAL MARKETS USD/DTC203607106 COMMUNITY BANK SYSTEM INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,500.000 0.0041.091200Local1.000000
41.091200 0.00 25.00Base

25.00
1.90
1.90 102,701.10

102,701.10

LOOP CAPITAL MARKETS USD/DTC204149108 COMMUNITY TRUST BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD5. 06 Nov 2015

900.000 0.0035.133900Local1.000000
35.133900 0.00 9.00Base

9.00
0.59
0.59 31,610.92

31,610.92

LOOP CAPITAL MARKETS USD/DTC20416Q108 COMMUNITYONE BANCORP 03 Nov 2015 0.01COMMON STOCK USD2.5 06 Nov 2015

700.000 0.0013.740000Local1.000000
13.740000 0.00 7.00Base

7.00
0.18
0.18 9,610.82

9,610.82

LOOP CAPITAL MARKETS USD/DTC205826209 COMTECH TELECOMMUNICATIONS 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015
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900.000 0.0025.434200Local1.000000
25.434200 0.00 9.00Base

9.00
0.43
0.43 22,881.35

22,881.35

MERGER USD/DTC205944101 CON WAY INC 30 Oct 2015 3COMMON STOCK USD.625 09 Nov 2015

36,600.000 0.0047.600000Local1.000000
47.600000 0.00 0.00Base

0.00
0.00
0.00 1,742,160.00

1,742,160.00

LOOP CAPITAL MARKETS USD/DTC20717E101 CONFORMIS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

100.000 0.0021.188000Local1.000000
21.188000 0.00 1.00Base

1.00
0.04
0.04 2,117.76

2,117.76

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC207410101 CONMED CORP 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

100.000 0.0048.350000Local1.000000
48.350000 0.00 1.50Base

1.50
0.09
0.09 4,833.41

4,833.41

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,600.000 0.0041.431200Local1.000000
41.431200 0.00 16.00Base

16.00
1.22
1.22 66,272.70

66,272.70
207410101 Total

17.50 1.310.00 71,106.111,700.000 Local

0.00 17.50 1.31 71,106.11Base

LOOP CAPITAL MARKETS USD/DTC207797101 CONNECTICUT WATER SVC INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

700.000 0.0036.241400Local1.000000
36.241400 0.00 7.00Base

7.00
0.47
0.47 25,361.51

25,361.51

LOOP CAPITAL MARKETS USD/DTC20786W107 CONNECTONE BANCORP INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,800.000 0.0018.121400Local1.000000
18.121400 0.00 18.00Base

18.00
0.61
0.61 32,599.91

32,599.91

LOOP CAPITAL MARKETS USD/DTC208242107 CONN S INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,700.000 0.0022.882000Local1.000000
22.882000 0.00 17.00Base

17.00
0.72
0.72 38,881.68

38,881.68
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LOOP CAPITAL MARKETS USD/DTC209034107 CONSOLIDATED COMMUNICATIONS 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.0022.484100Local1.000000
22.484100 0.00 11.00Base

11.00
0.46
0.46 24,721.05

24,721.05

LOOP CAPITAL MARKETS USD/DTC210226106 CONS TOMOKA LAND CO FLORIDA 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

200.000 0.0052.630000Local1.000000
52.630000 0.00 2.00Base

2.00
0.20
0.20 10,523.80

10,523.80

LOOP CAPITAL MARKETS USD/DTC21075N204 CONTANGO OIL + GAS 03 Nov 2015 0.01COMMON STOCK USD.04 06 Nov 2015

1,000.000 0.008.990600Local1.000000
8.990600 0.00 10.00Base

10.00
0.17
0.17 8,980.43

8,980.43

LOOP CAPITAL MARKETS USD/DTC21240D107 CONTROL4 CORP 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,300.000 0.007.133500Local1.000000
7.133500 0.00 13.00Base

13.00
0.18
0.18 9,260.37

9,260.37

LOOP CAPITAL MARKETS USD/DTC212485106 CONVERGYS CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

6,000.000 0.0025.763000Local1.000000
25.763000 0.00 60.00Base

60.00
2.85
2.85 154,515.15

154,515.15

LOOP CAPITAL MARKETS USD/DTC21676P103 COOPER STANDARD HOLDING 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

800.000 0.0065.223800Local1.000000
65.223800 0.00 8.00Base

8.00
0.97
0.97 52,170.07

52,170.07

LOOP CAPITAL MARKETS USD/DTC216831107 COOPER TIRE + RUBBER 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

3,100.000 0.0042.951600Local1.000000
42.951600 0.00 31.00Base

31.00
2.45
2.45 133,116.51

133,116.51

LOOP CAPITAL MARKETS USD/DTC218681104 CORE MARK HOLDING CO INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0079.386300Local1.000000
79.386300 0.00 6.00Base

6.00
0.88
0.88 47,624.90

47,624.90

SALE OF FRACTIONAL S USD/DTC21870U205 CORENERGY INFRASTRUCTURE TRU 02 Oct 2015REIT USD.001

0.079 0.002.278481Local1.000000 0.00 0.00 0.18

Books Closed Prepared by State StreetPage 1510



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2.278481 0.00 0.00Base 0.00 0.18

SALE OF FRACTIONAL S USD/DTC02 Oct 2015 CANCEL

-0.079 0.002.278481Local1.000000
2.278481 0.00 0.00Base

0.00
0.00
0.00 -0.18

-0.18

SALE OF FRACTIONAL S USD/DTC02 Oct 2015 02 Oct 2015

0.081 0.002.222222Local1.000000
2.222222 0.00 0.00Base

0.00
0.00
0.00 0.18

0.18

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC07 Oct 2015 0.0213 Oct 2015

1,000.000 0.004.594600Local1.000000
4.594600 0.00 15.00Base

15.00
0.09
0.09 4,579.51

4,579.51

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

3,600.000 0.005.236100Local1.000000
5.236100 0.00 36.00Base

36.00
0.35
0.35 18,813.61

18,813.61

REVERSE SPLIT NON CASH USD/DTC02 Dec 2015 02 Dec 2015

34,217.000 0.006.624791Local1.000000
6.624791 0.00 0.00Base

0.00
0.00
0.00 226,680.50

226,680.50
21870U205 Total

51.00 0.440.00 250,073.8038,817.081 Local

0.00 51.00 0.44 250,073.80Base

LOOP CAPITAL MARKETS USD/DTC222795106 COUSINS PROPERTIES INC 03 Nov 2015 0.01REIT USD1. 06 Nov 2015

13,200.000 0.0010.211800Local1.000000
10.211800 0.00 132.00Base

132.00
2.49
2.49 134,661.27

134,661.27

LOOP CAPITAL MARKETS USD/DTC22284P105 COVENANT TRANSPORT GRP CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0019.414000Local1.000000
19.414000 0.00 1.00Base

1.00
0.04
0.04 1,940.36

1,940.36

LOOP CAPITAL MARKETS USD/DTC223622101 COWEN GROUP INC CLASS A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

6,400.000 0.004.349500Local1.000000
4.349500 0.00 64.00Base

64.00
0.52
0.52 27,772.28

27,772.28
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LOOP CAPITAL MARKETS USD/DTC22410J106 CRACKER BARREL OLD COUNTRY 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

74.000 0.00140.074300Local1.000000
140.074300 0.00 0.74Base

0.74
0.20
0.20 10,364.56

10,364.56

LOOP CAPITAL MARKETS USD/DTC224122101 CRAFT BREW ALLIANCE INC 03 Nov 2015 0.01COMMON STOCK USD.005 06 Nov 2015

400.000 0.007.340500Local1.000000
7.340500 0.00 4.00Base

4.00
0.06
0.06 2,932.14

2,932.14

LOOP CAPITAL MARKETS USD/DTC224633107 CRAWFORD + CO   CL B 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,200.000 0.006.071100Local1.000000
6.071100 0.00 12.00Base

12.00
0.14
0.14 7,273.18

7,273.18

LOOP CAPITAL MARKETS USD/DTC227046109 CROCS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,100.000 0.0010.969000Local1.000000
10.969000 0.00 11.00Base

11.00
0.23
0.23 12,054.67

12,054.67

LOOP CAPITAL MARKETS USD/DTC227483104 CROSS COUNTRY HEALTHCARE INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

800.000 0.0014.364300Local1.000000
14.364300 0.00 8.00Base

8.00
0.22
0.22 11,483.22

11,483.22

LOOP CAPITAL MARKETS USD/DTC228411104 CROWN MEDIA HOLDINGS CLASS A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.005.955000Local1.000000
5.955000 0.00 4.00Base

4.00
0.05
0.05 2,377.95

2,377.95

LOOP CAPITAL MARKETS USD/DTC228903100 CRYOLIFE INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,500.000 0.0010.704700Local1.000000
10.704700 0.00 15.00Base

15.00
0.30
0.30 16,041.75

16,041.75

LOOP CAPITAL MARKETS USD/DTC229663109 CUBESMART 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

2,200.000 0.0027.795500Local1.000000
27.795500 0.00 22.00Base

22.00
1.13
1.13 61,126.97

61,126.97

LOOP CAPITAL MARKETS USD/DTC229669106 CUBIC CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015
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1,300.000 0.0045.707800Local1.000000
45.707800 0.00 13.00Base

13.00
1.10
1.10 59,406.04

59,406.04

LOOP CAPITAL MARKETS USD/DTC231082108 CUMULUS MEDIA INC CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

8,700.000 0.000.479900Local1.000000
0.479900 0.00 87.00Base

87.00
0.08
0.08 4,088.05

4,088.05

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC231561101 CURTISS WRIGHT CORP 07 Oct 2015 0.02COMMON STOCK USD1. 13 Oct 2015

100.000 0.0065.517500Local1.000000
65.517500 0.00 1.50Base

1.50
0.13
0.13 6,550.12

6,550.12

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

2,700.000 0.0070.506100Local1.000000
70.506100 0.00 27.00Base

27.00
3.51
3.51 190,335.96

190,335.96
231561101 Total

28.50 3.640.00 196,886.082,800.000 Local

0.00 28.50 3.64 196,886.08Base

LOOP CAPITAL MARKETS USD/DTC23204G100 CUSTOMERS BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD1.0 06 Nov 2015

1,600.000 0.0028.642800Local1.000000
28.642800 0.00 16.00Base

16.00
0.85
0.85 45,811.63

45,811.63

LOOP CAPITAL MARKETS USD/DTC232109108 CUTERA INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

200.000 0.0014.386000Local1.000000
14.386000 0.00 2.00Base

2.00
0.06
0.06 2,875.14

2,875.14

LOOP CAPITAL MARKETS USD/DTC232577205 CYNOSURE INC A 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

100.000 0.0038.854000Local1.000000
38.854000 0.00 1.00Base

1.00
0.08
0.08 3,884.32

3,884.32

LOOP CAPITAL MARKETS USD/DTC23282W605 CYTOKINETICS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,000.000 0.0010.563800Local1.000000
10.563800 0.00 10.00Base

10.00
0.20
0.20 10,553.60

10,553.60
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LOOP CAPITAL MARKETS USD/DTC23283R100 CYRUSONE INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

300.000 0.0036.535800Local1.000000
36.535800 0.00 3.00Base

3.00
0.21
0.21 10,957.53

10,957.53

LOOP CAPITAL MARKETS USD/DTC233153204 DCT INDUSTRIAL TRUST INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

5,400.000 0.0037.590300Local1.000000
37.590300 0.00 54.00Base

54.00
3.74
3.74 202,929.88

202,929.88

LOOP CAPITAL MARKETS USD/DTC23331S100 DHI GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,700.000 0.009.618800Local1.000000
9.618800 0.00 17.00Base

17.00
0.31
0.31 16,334.65

16,334.65

LOOP CAPITAL MARKETS USD/DTC23332B106 DSP GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,300.000 0.0010.133500Local1.000000
10.133500 0.00 13.00Base

13.00
0.25
0.25 13,160.30

13,160.30

LOOP CAPITAL MARKETS USD/DTC23335C101 DTS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

100.000 0.0030.484000Local1.000000
30.484000 0.00 1.00Base

1.00
0.06
0.06 3,047.34

3,047.34

LOOP CAPITAL MARKETS USD/DTC233377407 DXP ENTERPRISES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0031.171200Local1.000000
31.171200 0.00 6.00Base

6.00
0.35
0.35 18,696.37

18,696.37

LOOP CAPITAL MARKETS USD/DTC233912104 DAILY JOURNAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

66.000 0.00201.700000Local1.000000
201.700000 0.00 0.66Base

0.66
0.25
0.25 13,311.29

13,311.29

LOOP CAPITAL MARKETS USD/DTC234264109 DAKTRONICS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,900.000 0.0010.172100Local1.000000
10.172100 0.00 19.00Base

19.00
0.36
0.36 19,307.63

19,307.63

LOOP CAPITAL MARKETS USD/DTC235825205 DANA HOLDING CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

7,400.000 0.0016.954000Local1.000000 74.00 2.31 125,383.29
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16.954000 0.00 74.00Base 2.31 125,383.29

LOOP CAPITAL MARKETS USD/DTC237266101 DARLING INGREDIENTS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

10,000.000 0.0010.589600Local1.000000
10.589600 0.00 100.00Base

100.00
1.95
1.95 105,794.05

105,794.05

LOOP CAPITAL MARKETS USD/DTC237934104 DATALINK CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,200.000 0.007.976700Local1.000000
7.976700 0.00 12.00Base

12.00
0.18
0.18 9,559.86

9,559.86

MERGER USD/DTC242309102 DEALERTRACK TECHNOLOGIES INC 02 Oct 2015COMMON STOCK USD.01 07 Oct 2015

23,240.000 0.0063.250000Local1.000000
63.250000 0.00 0.00Base

0.00
0.00
0.00 1,469,930.00

1,469,930.00

LOOP CAPITAL MARKETS USD/DTC242370203 DEAN FOODS CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,000.000 0.0018.261300Local1.000000
18.261300 0.00 30.00Base

30.00
1.01
1.01 54,752.89

54,752.89

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC243537107 DECKERS OUTDOOR CORP 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

500.000 0.0060.360500Local1.000000
60.360500 0.00 7.50Base

7.50
0.56
0.56 30,172.19

30,172.19

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

800.000 0.0057.292000Local1.000000
57.292000 0.00 8.00Base

8.00
0.85
0.85 45,824.75

45,824.75
243537107 Total

15.50 1.410.00 75,996.941,300.000 Local

0.00 15.50 1.41 75,996.94Base

LOOP CAPITAL MARKETS USD/DTC245077102 DEL FRISCO S RESTAURANT GROU 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,400.000 0.0014.156100Local1.000000
14.156100 0.00 14.00Base

14.00
0.37
0.37 19,804.17

19,804.17

LOOP CAPITAL MARKETS USD/DTC246647101 DELEK US HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015
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1,600.000 0.0029.301300Local1.000000
29.301300 0.00 16.00Base

16.00
0.87
0.87 46,865.21

46,865.21

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC248019101 DELUXE CORP 07 Oct 2015 0.02COMMON STOCK USD1. 13 Oct 2015

100.000 0.0059.100000Local1.000000
59.100000 0.00 1.50Base

1.50
0.11
0.11 5,908.39

5,908.39

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,300.000 0.0059.981900Local1.000000
59.981900 0.00 13.00Base

13.00
1.44
1.44 77,962.03

77,962.03
248019101 Total

14.50 1.550.00 83,870.421,400.000 Local

0.00 14.50 1.55 83,870.42Base

LOOP CAPITAL MARKETS USD/DTC24869P104 DENNY S CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,500.000 0.0011.146700Local1.000000
11.146700 0.00 15.00Base

15.00
0.31
0.31 16,704.74

16,704.74

LOOP CAPITAL MARKETS USD/DTC24983L104 DERMIRA INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

600.000 0.0028.802300Local1.000000
28.802300 0.00 6.00Base

6.00
0.32
0.32 17,275.06

17,275.06

LOOP CAPITAL MARKETS USD/DTC25065K104 DESTINATION XL GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,800.000 0.005.961800Local1.000000
5.961800 0.00 18.00Base

18.00
0.20
0.20 10,713.04

10,713.04

LOOP CAPITAL MARKETS USD/DTC251893103 DEVRY EDUCATION GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,900.000 0.0024.624900Local1.000000
24.624900 0.00 39.00Base

39.00
1.77
1.77 95,996.34

95,996.34

LOOP CAPITAL MARKETS USD/DTC252603105 DIAMOND FOODS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

100.000 0.0040.550000Local1.000000
40.550000 0.00 1.00Base

1.00
0.08
0.08 4,053.92

4,053.92
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LOOP CAPITAL MARKETS USD/DTC252784301 DIAMONDROCK HOSPITALITY CO 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

12,200.000 0.0011.873400Local1.000000
11.873400 0.00 122.00Base

122.00
2.67
2.67 144,730.81

144,730.81

LOOP CAPITAL MARKETS USD/DTC253798102 DIGI INTERNATIONAL INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,500.000 0.0012.719300Local1.000000
12.719300 0.00 15.00Base

15.00
0.36
0.36 19,063.59

19,063.59

LOOP CAPITAL MARKETS USD/DTC25381B101 DIGIMARC CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

100.000 0.0025.808000Local1.000000
25.808000 0.00 1.00Base

1.00
0.05
0.05 2,579.75

2,579.75

LOOP CAPITAL MARKETS USD/DTC25389M877 DIGITALGLOBE INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

4,400.000 0.0016.451900Local1.000000
16.451900 0.00 44.00Base

44.00
1.34
1.34 72,343.02

72,343.02

LOOP CAPITAL MARKETS USD/DTC253922108 DIME COMMUNITY BANCSHARES 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,900.000 0.0017.768200Local1.000000
17.768200 0.00 19.00Base

19.00
0.63
0.63 33,739.95

33,739.95

LOOP CAPITAL MARKETS USD/DTC254423106 DINEEQUITY INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0084.244000Local1.000000
84.244000 0.00 1.00Base

1.00
0.16
0.16 8,423.24

8,423.24

LOOP CAPITAL MARKETS USD/DTC254543101 DIODES INC 03 Nov 2015 0.01COMMON STOCK USD.667 06 Nov 2015

2,300.000 0.0023.586100Local1.000000
23.586100 0.00 23.00Base

23.00
1.00
1.00 54,224.03

54,224.03

LOOP CAPITAL MARKETS USD/DTC257701201 DONEGAL GROUP INC CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0013.989000Local1.000000
13.989000 0.00 5.00Base

5.00
0.13
0.13 6,989.37

6,989.37

LOOP CAPITAL MARKETS USD/DTC25960R105 DOUGLAS DYNAMICS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0023.868200Local1.000000 10.00 0.44 23,857.76
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23.868200 0.00 10.00Base 0.44 23,857.76

LOOP CAPITAL MARKETS USD/DTC26153C103 DREAMWORKS ANIMATION SKG A 03 Nov 2015 4 0.01COMMON STOCK USD.01 10 Nov 2015

4,600.000 0.0020.562600Local1.000000
20.562600 0.00 46.00Base

46.00
1.75
1.75 94,540.21

94,540.21

LOOP CAPITAL MARKETS USD/DTC264147109 DUCOMMUN INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0022.534200Local1.000000
22.534200 0.00 6.00Base

6.00
0.25
0.25 13,514.27

13,514.27

LOOP CAPITAL MARKETS USD/DTC26613Q106 DUPONT FABROS TECHNOLOGY 03 Nov 2015 0.01REIT USD.001 06 Nov 2015

2,500.000 0.0033.245400Local1.000000
33.245400 0.00 25.00Base

25.00
1.53
1.53 83,086.97

83,086.97

LOOP CAPITAL MARKETS USD/DTC26817Q506 DYNEX CAPITAL INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

3,300.000 0.006.802400Local1.000000
6.802400 0.00 33.00Base

33.00
0.42
0.42 22,414.50

22,414.50

LOOP CAPITAL MARKETS USD/DTC26817R108 DYNEGY INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

7,700.000 0.0020.233100Local1.000000
20.233100 0.00 77.00Base

77.00
2.87
2.87 155,715.00

155,715.00

LOOP CAPITAL MARKETS USD/DTC268664109 EMC INS GROUP INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

500.000 0.0024.818000Local1.000000
24.818000 0.00 5.00Base

5.00
0.23
0.23 12,403.77

12,403.77

LOOP CAPITAL MARKETS USD/DTC26882D109 EPIQ SYSTEMS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.0013.903100Local1.000000
13.903100 0.00 13.00Base

13.00
0.34
0.34 18,060.69

18,060.69

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC26884U109 EPR PROPERTIES 07 Oct 2015 0.02REIT USD.01 13 Oct 2015

100.000 0.0052.930000Local1.000000
52.930000 0.00 1.50Base

1.50
0.10
0.10 5,291.40

5,291.40

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015
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3,500.000 0.0057.676800Local1.000000
57.676800 0.00 35.00Base

35.00
3.72
3.72 201,830.08

201,830.08
26884U109 Total

36.50 3.820.00 207,121.483,600.000 Local

0.00 36.50 3.82 207,121.48Base

LOOP CAPITAL MARKETS USD/DTC26885G109 ERA GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.0013.761500Local1.000000
13.761500 0.00 13.00Base

13.00
0.33
0.33 17,876.62

17,876.62

LOOP CAPITAL MARKETS USD/DTC268948106 EAGLE BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0048.920000Local1.000000
48.920000 0.00 4.00Base

4.00
0.37
0.37 19,563.63

19,563.63

LOOP CAPITAL MARKETS USD/DTC269279402 EXCO RESOURCES INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

9,500.000 0.001.193600Local1.000000
1.193600 0.00 95.00Base

95.00
0.21
0.21 11,243.99

11,243.99

LOOP CAPITAL MARKETS USD/DTC27032D205 EARTHSTONE ENERGY INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

100.000 0.0013.750000Local1.000000
13.750000 0.00 1.00Base

1.00
0.03
0.03 1,373.97

1,373.97

LOOP CAPITAL MARKETS USD/DTC277276101 EASTGROUP PROPERTIES INC 03 Nov 2015 0.01REIT 06 Nov 2015

1,600.000 0.0056.909400Local1.000000
56.909400 0.00 16.00Base

16.00
1.68
1.68 91,037.36

91,037.36

LOOP CAPITAL MARKETS USD/DTC27890G100 ECLIPSE RESOURCES CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,900.000 0.002.403500Local1.000000
2.403500 0.00 29.00Base

29.00
0.13
0.13 6,941.02

6,941.02

LOOP CAPITAL MARKETS USD/DTC28140H203 EDUCATION REALTY TRUST INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

3,000.000 0.0035.680500Local1.000000
35.680500 0.00 30.00Base

30.00
1.97
1.97 107,009.53

107,009.53
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LOOP CAPITAL MARKETS USD/DTC282914100 8X8 INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

3,400.000 0.0010.909800Local1.000000
10.909800 0.00 34.00Base

34.00
0.69
0.69 37,058.63

37,058.63

LOOP CAPITAL MARKETS USD/DTC283677854 EL PASO ELECTRIC CO 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,500.000 0.0039.002500Local1.000000
39.002500 0.00 25.00Base

25.00
1.80
1.80 97,479.45

97,479.45

LOOP CAPITAL MARKETS USD/DTC28470R102 ELDORADO RESORTS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

900.000 0.0010.023200Local1.000000
10.023200 0.00 9.00Base

9.00
0.17
0.17 9,011.71

9,011.71

LOOP CAPITAL MARKETS USD/DTC285218103 ELECTRO RENT CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,000.000 0.0010.340300Local1.000000
10.340300 0.00 10.00Base

10.00
0.20
0.20 10,330.10

10,330.10

LOOP CAPITAL MARKETS USD/DTC28660G106 ELIZABETH ARDEN INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,600.000 0.0012.550900Local1.000000
12.550900 0.00 16.00Base

16.00
0.37
0.37 20,065.07

20,065.07

LOOP CAPITAL MARKETS USD/DTC288853104 PERRY ELLIS INTERNATIONAL 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0021.884000Local1.000000
21.884000 0.00 7.00Base

7.00
0.29
0.29 15,311.51

15,311.51

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC290846203 EMCORE CORP 07 Oct 2015 0.02COMMON STOCK 13 Oct 2015

2,300.000 0.007.048500Local1.000000
7.048500 0.00 34.50Base

34.50
0.30
0.30 16,176.75

16,176.75

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,200.000 0.007.050000Local1.000000
7.050000 0.00 12.00Base

12.00
0.16
0.16 8,447.84

8,447.84
290846203 Total

46.50 0.460.00 24,624.593,500.000 Local

0.00 46.50 0.46 24,624.59Base
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LOOP CAPITAL MARKETS USD/DTC29084Q100 EMCOR GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,800.000 0.0049.713400Local1.000000
49.713400 0.00 38.00Base

38.00
3.48
3.48 188,869.44

188,869.44

LOOP CAPITAL MARKETS USD/DTC29089Q105 EMERGENT BIOSOLUTIONS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

500.000 0.0033.361000Local1.000000
33.361000 0.00 5.00Base

5.00
0.31
0.31 16,675.19

16,675.19

LOOP CAPITAL MARKETS USD/DTC291641108 EMPIRE DISTRICT ELECTRIC CO 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,700.000 0.0022.378300Local1.000000
22.378300 0.00 27.00Base

27.00
1.12
1.12 60,393.29

60,393.29

REVERSE SPLIT NON CASH USD/DTC292052206 EMPIRE RESORTS INC 23 Dec 2015COMMON STOCK USD.01 23 Dec 2015

500.000 0.006.984460Local1.000000
6.984460 0.00 0.00Base

0.00
0.00
0.00 3,492.23

3,492.23

LOOP CAPITAL MARKETS USD/DTC292218104 EMPLOYERS HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0027.087500Local1.000000
27.087500 0.00 8.00Base

8.00
0.40
0.40 21,661.60

21,661.60

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC292554102 ENCORE CAPITAL GROUP INC 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

100.000 0.0036.280000Local1.000000
36.280000 0.00 1.50Base

1.50
0.07
0.07 3,626.43

3,626.43

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,300.000 0.0040.945100Local1.000000
40.945100 0.00 13.00Base

13.00
0.98
0.98 53,214.65

53,214.65
292554102 Total

14.50 1.050.00 56,841.081,400.000 Local

0.00 14.50 1.05 56,841.08Base

LOOP CAPITAL MARKETS USD/DTC292562105 ENCORE WIRE CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0043.446700Local1.000000 3.00 0.24 13,030.77
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43.446700 0.00 3.00Base 0.24 13,030.77

LOOP CAPITAL MARKETS USD/DTC292671708 ENERGY FUELS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,200.000 0.002.774200Local1.000000
2.774200 0.00 12.00Base

12.00
0.07
0.07 3,316.97

3,316.97

LOOP CAPITAL MARKETS USD/DTC29269A102 ENDOCYTE INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,300.000 0.005.070100Local1.000000
5.070100 0.00 23.00Base

23.00
0.22
0.22 11,638.01

11,638.01

LOOP CAPITAL MARKETS USD/DTC29275Y102 ENERSYS 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,000.000 0.0064.057000Local1.000000
64.057000 0.00 20.00Base

20.00
2.36
2.36 128,091.64

128,091.64

LOOP CAPITAL MARKETS USD/DTC292764107 ENERNOC INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,700.000 0.008.451500Local1.000000
8.451500 0.00 17.00Base

17.00
0.27
0.27 14,350.28

14,350.28

LOOP CAPITAL MARKETS USD/DTC29286C107 ENGILITY HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0033.577000Local1.000000
33.577000 0.00 10.00Base

10.00
0.62
0.62 33,566.38

33,566.38

LOOP CAPITAL MARKETS USD/DTC293389102 ENNIS INC 03 Nov 2015 0.01COMMON STOCK USD2.5 06 Nov 2015

1,600.000 0.0019.979700Local1.000000
19.979700 0.00 16.00Base

16.00
0.59
0.59 31,950.93

31,950.93

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC29355X107 ENPRO INDUSTRIES INC 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

100.000 0.0044.740000Local1.000000
44.740000 0.00 1.50Base

1.50
0.09
0.09 4,472.41

4,472.41

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

500.000 0.0052.221000Local1.000000
52.221000 0.00 5.00Base

5.00
0.49
0.49 26,105.01

26,105.01
29355X107 Total
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6.50 0.580.00 30,577.42600.000 Local

0.00 6.50 0.58 30,577.42Base

LOOP CAPITAL MARKETS USD/DTC29357K103 ENOVA INTERNATIONAL INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

200.000 0.0013.234200Local1.000000
13.234200 0.00 2.00Base

2.00
0.05
0.05 2,644.79

2,644.79

LOOP CAPITAL MARKETS USD/DTC29358P101 ENSIGN GROUP INC/THE 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

100.000 0.0043.571500Local1.000000
43.571500 0.00 1.00Base

1.00
0.09
0.09 4,356.06

4,356.06

LOOP CAPITAL MARKETS USD/DTC29362U104 ENTEGRIS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,600.000 0.0013.015300Local1.000000
13.015300 0.00 36.00Base

36.00
0.87
0.87 46,818.21

46,818.21

LOOP CAPITAL MARKETS USD/DTC293639100 ENTERCOM COMMUNICATIONS CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,500.000 0.0010.732700Local1.000000
10.732700 0.00 15.00Base

15.00
0.30
0.30 16,083.75

16,083.75

LOOP CAPITAL MARKETS USD/DTC29363K105 ENTELLUS MEDICAL INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

100.000 0.0017.510000Local1.000000
17.510000 0.00 1.00Base

1.00
0.04
0.04 1,749.96

1,749.96

LOOP CAPITAL MARKETS USD/DTC293668109 ENTERPRISE BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0023.890000Local1.000000
23.890000 0.00 4.00Base

4.00
0.18
0.18 9,551.82

9,551.82

LOOP CAPITAL MARKETS USD/DTC293712105 ENTERPRISE FINANCIAL SERVICE 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,200.000 0.0028.967500Local1.000000
28.967500 0.00 12.00Base

12.00
0.64
0.64 34,748.36

34,748.36

LOOP CAPITAL MARKETS USD/DTC29382R107 ENTRAVISION COMMUNICATIONS A 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

200.000 0.008.953000Local1.000000
8.953000 0.00 2.00Base

2.00
0.04
0.04 1,788.56

1,788.56
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LOOP CAPITAL MARKETS USD/DTC294268107 EPLUS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0083.772700Local1.000000
83.772700 0.00 3.00Base

3.00
0.47
0.47 25,128.34

25,128.34

LOOP CAPITAL MARKETS USD/DTC294752100 EQUITY ONE INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

4,100.000 0.0026.813200Local1.000000
26.813200 0.00 41.00Base

41.00
2.03
2.03 109,891.09

109,891.09

LOOP CAPITAL MARKETS USD/DTC295625107 ERIN ENERGY CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

800.000 0.004.189400Local1.000000
4.189400 0.00 8.00Base

8.00
0.07
0.07 3,343.45

3,343.45

LOOP CAPITAL MARKETS USD/DTC296056104 ESCALADE INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

500.000 0.0014.230000Local1.000000
14.230000 0.00 5.00Base

5.00
0.14
0.14 7,109.86

7,109.86

LOOP CAPITAL MARKETS USD/DTC296315104 ESCO TECHNOLOGIES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,600.000 0.0037.626200Local1.000000
37.626200 0.00 16.00Base

16.00
1.11
1.11 60,184.81

60,184.81

LOOP CAPITAL MARKETS USD/DTC296689102 ESSENDANT INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

2,300.000 0.0035.087000Local1.000000
35.087000 0.00 23.00Base

23.00
1.49
1.49 80,675.61

80,675.61

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC297425100 ESTERLINE TECHNOLOGIES CORP 07 Oct 2015 0.02COMMON STOCK USD.2 13 Oct 2015

1,000.000 0.0075.322500Local1.000000
75.322500 0.00 15.00Base

15.00
1.39
1.39 75,306.11

75,306.11

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,800.000 0.0078.852300Local1.000000
78.852300 0.00 18.00Base

18.00
2.62
2.62 141,913.52

141,913.52
297425100 Total

33.00 4.010.00 217,219.632,800.000 Local

0.00 33.00 4.01 217,219.63Base
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LOOP CAPITAL MARKETS USD/DTC297602104 ETHAN ALLEN INTERIORS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,600.000 0.0029.176300Local1.000000
29.176300 0.00 16.00Base

16.00
0.86
0.86 46,665.22

46,665.22

LOOP CAPITAL MARKETS USD/DTC29977G102 EVERBANK FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

5,900.000 0.0017.297500Local1.000000
17.297500 0.00 59.00Base

59.00
1.88
1.88 101,994.37

101,994.37

LOOP CAPITAL MARKETS USD/DTC30034T103 EVERI HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

4,000.000 0.005.046000Local1.000000
5.046000 0.00 40.00Base

40.00
0.38
0.38 20,143.62

20,143.62

LOOP CAPITAL MARKETS USD/DTC300415106 EVERYDAY HEALTH INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.009.458000Local1.000000
9.458000 0.00 1.00Base

1.00
0.02
0.02 944.78

944.78

LOOP CAPITAL MARKETS USD/DTC300487105 EVINE LIVE INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,000.000 0.002.907000Local1.000000
2.907000 0.00 30.00Base

30.00
0.17
0.17 8,690.83

8,690.83

LOOP CAPITAL MARKETS USD/DTC30050B101 EVOLENT HEALTH INC   A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0013.342000Local1.000000
13.342000 0.00 2.00Base

2.00
0.05
0.05 2,666.35

2,666.35

LOOP CAPITAL MARKETS USD/DTC300645108 EXAR CORP 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

2,000.000 0.005.930500Local1.000000
5.930500 0.00 20.00Base

20.00
0.22
0.22 11,840.78

11,840.78

LOOP CAPITAL MARKETS USD/DTC30064E109 EXACTECH INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0017.635000Local1.000000
17.635000 0.00 6.00Base

6.00
0.20
0.20 10,574.80

10,574.80

LOOP CAPITAL MARKETS USD/DTC302081104 EXLSERVICE HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015
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200.000 0.0045.115500Local1.000000
45.115500 0.00 2.00Base

2.00
0.17
0.17 9,020.93

9,020.93

LOOP CAPITAL MARKETS USD/DTC302104104 EXONE CO/THE 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0012.053000Local1.000000
12.053000 0.00 6.00Base

6.00
0.14
0.14 7,225.66

7,225.66

LOOP CAPITAL MARKETS USD/DTC30219E103 EXPRESS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

500.000 0.0019.739000Local1.000000
19.739000 0.00 5.00Base

5.00
0.19
0.19 9,864.31

9,864.31

LOOP CAPITAL MARKETS USD/DTC30226D106 EXTREME NETWORKS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

5,600.000 0.003.622000Local1.000000
3.622000 0.00 56.00Base

56.00
0.38
0.38 20,226.82

20,226.82

LOOP CAPITAL MARKETS USD/DTC302301106 EZCORP INC CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,200.000 0.006.841300Local1.000000
6.841300 0.00 32.00Base

32.00
0.41
0.41 21,859.75

21,859.75

LOOP CAPITAL MARKETS USD/DTC30239F106 FBL FINANCIAL GROUP INC CL A 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

500.000 0.0062.906000Local1.000000
62.906000 0.00 5.00Base

5.00
0.58
0.58 31,447.42

31,447.42

LOOP CAPITAL MARKETS USD/DTC302520101 FNB CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

10,600.000 0.0013.790100Local1.000000
13.790100 0.00 106.00Base

106.00
2.69
2.69 146,066.37

146,066.37

LOOP CAPITAL MARKETS USD/DTC30255G103 FCB FINANCIAL HOLDINGS CL A 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,700.000 0.0036.698500Local1.000000
36.698500 0.00 17.00Base

17.00
1.15
1.15 62,369.30

62,369.30

LOOP CAPITAL MARKETS USD/DTC30281V108 FTD COS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,100.000 0.0028.755500Local1.000000
28.755500 0.00 11.00Base

11.00
0.59
0.59 31,619.46

31,619.46
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LOOP CAPITAL MARKETS USD/DTC30292L107 FRP HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

400.000 0.0033.440000Local1.000000
33.440000 0.00 4.00Base

4.00
0.25
0.25 13,371.75

13,371.75

LOOP CAPITAL MARKETS USD/DTC302941109 FTI CONSULTING INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,300.000 0.0034.904800Local1.000000
34.904800 0.00 23.00Base

23.00
1.48
1.48 80,256.56

80,256.56

LOOP CAPITAL MARKETS USD/DTC303726103 FAIRCHILD SEMICONDUCTOR INTE 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

7,000.000 0.0017.577400Local1.000000
17.577400 0.00 70.00Base

70.00
2.27
2.27 122,969.53

122,969.53

LOOP CAPITAL MARKETS USD/DTC30555Q108 FAIRMOUNT SANTROL HOLDINGS I 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.003.384000Local1.000000
3.384000 0.00 4.00Base

4.00
0.03
0.03 1,349.57

1,349.57

LOOP CAPITAL MARKETS USD/DTC30603D109 FAIRWAY GROUP HOLDINGS CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

900.000 0.001.207800Local1.000000
1.207800 0.00 9.00Base

9.00
0.03
0.03 1,077.99

1,077.99

LOOP CAPITAL MARKETS USD/DTC309562106 FARMERS CAPITAL BANK CORP 03 Nov 2015 0.01COMMON STOCK USD.125 06 Nov 2015

500.000 0.0027.370000Local1.000000
27.370000 0.00 5.00Base

5.00
0.26
0.26 13,679.74

13,679.74

LOOP CAPITAL MARKETS USD/DTC311642102 FARO TECHNOLOGIES INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

800.000 0.0034.444700Local1.000000
34.444700 0.00 8.00Base

8.00
0.51
0.51 27,547.25

27,547.25

LOOP CAPITAL MARKETS USD/DTC313148306 FEDERAL AGRIC MTG CORP CL C 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

600.000 0.0030.433300Local1.000000
30.433300 0.00 6.00Base

6.00
0.34
0.34 18,253.64

18,253.64

LOOP CAPITAL MARKETS USD/DTC313549404 FEDERAL MOGUL HOLDINGS CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,900.000 0.008.583700Local1.000000 19.00 0.31 16,289.72
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8.583700 0.00 19.00Base 0.31 16,289.72

LOOP CAPITAL MARKETS USD/DTC313855108 FEDERAL SIGNAL CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

3,800.000 0.0015.972900Local1.000000
15.972900 0.00 38.00Base

38.00
1.12
1.12 60,657.90

60,657.90

LOOP CAPITAL MARKETS USD/DTC31422T101 FEDERATED NATIONAL HOLDING C 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0030.780000Local1.000000
30.780000 0.00 8.00Base

8.00
0.46
0.46 24,615.54

24,615.54

LOOP CAPITAL MARKETS USD/DTC31430F101 FELCOR LODGING TRUST INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

8,700.000 0.008.488900Local1.000000
8.488900 0.00 87.00Base

87.00
1.36
1.36 73,765.07

73,765.07

LOOP CAPITAL MARKETS USD/DTC31446L100 FENIX PARTS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

300.000 0.008.134000Local1.000000
8.134000 0.00 3.00Base

3.00
0.05
0.05 2,437.15

2,437.15

LOOP CAPITAL MARKETS USD/DTC315785105 FIDELITY + GUARANTY LIFE 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0026.307600Local1.000000
26.307600 0.00 7.00Base

7.00
0.34
0.34 18,407.98

18,407.98

LOOP CAPITAL MARKETS USD/DTC31620R402 FNFV GROUP 03 Nov 2015 0.01TRACKING STK USD.000 06 Nov 2015

4,900.000 0.0011.442000Local1.000000
11.442000 0.00 49.00Base

49.00
1.04
1.04 56,015.76

56,015.76

LOOP CAPITAL MARKETS USD/DTC316394105 FIDELITY SOUTHERN CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,100.000 0.0021.107200Local1.000000
21.107200 0.00 11.00Base

11.00
0.43
0.43 23,206.49

23,206.49

LOOP CAPITAL MARKETS USD/DTC317585404 FINANCIAL INSTITUTIONS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

900.000 0.0026.574400Local1.000000
26.574400 0.00 9.00Base

9.00
0.45
0.45 23,907.51

23,907.51

LOOP CAPITAL MARKETS USD/DTC31787A507 FINISAR CORPORATION 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015
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6,300.000 0.0012.167500Local1.000000
12.167500 0.00 63.00Base

63.00
1.42
1.42 76,590.83

76,590.83

LOOP CAPITAL MARKETS USD/DTC317923100 FINISH LINE/THE   CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,000.000 0.0019.383000Local1.000000
19.383000 0.00 20.00Base

20.00
0.72
0.72 38,745.28

38,745.28

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC31847R102 FIRST AMERICAN FINANCIAL 07 Oct 2015 0.02COMMON STOCK USD.000 13 Oct 2015

100.000 0.0039.870000Local1.000000
39.870000 0.00 1.50Base

1.50
0.08
0.08 3,985.42

3,985.42

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

6,600.000 0.0038.671000Local1.000000
38.671000 0.00 66.00Base

66.00
4.70
4.70 255,157.90

255,157.90
31847R102 Total

67.50 4.780.00 259,143.326,700.000 Local

0.00 67.50 4.78 259,143.32Base

LOOP CAPITAL MARKETS USD/DTC31866P102 FIRST BANCORP INC/ME 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0021.201600Local1.000000
21.201600 0.00 7.00Base

7.00
0.28
0.28 14,833.84

14,833.84

LOOP CAPITAL MARKETS USD/DTC318672706 FIRST BANCORP PUERTO RICO 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

7,000.000 0.003.825000Local1.000000
3.825000 0.00 70.00Base

70.00
0.50
0.50 26,704.50

26,704.50

LOOP CAPITAL MARKETS USD/DTC318910106 FIRST BANCORP/NC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,100.000 0.0018.729100Local1.000000
18.729100 0.00 11.00Base

11.00
0.38
0.38 20,590.63

20,590.63

LOOP CAPITAL MARKETS USD/DTC319383204 FIRST BUSEY CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,400.000 0.0021.349300Local1.000000
21.349300 0.00 14.00Base

14.00
0.55
0.55 29,874.47

29,874.47
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LOOP CAPITAL MARKETS USD/DTC319390100 FIRST BUSINESS FINANCIAL SER 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0025.044000Local1.000000
25.044000 0.00 5.00Base

5.00
0.24
0.24 12,516.76

12,516.76

LOOP CAPITAL MARKETS USD/DTC31942D107 FIRST CASH FINL SVCS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0039.741000Local1.000000
39.741000 0.00 1.00Base

1.00
0.08
0.08 3,973.02

3,973.02

LOOP CAPITAL MARKETS USD/DTC31946M103 FIRST CITIZENS BCSHS   CL A 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

468.000 0.00257.277500Local1.000000
257.277500 0.00 4.68Base

4.68
2.22
2.22 120,398.97

120,398.97

LOOP CAPITAL MARKETS USD/DTC319829107 FIRST COMMONWEALTH FINL CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

5,400.000 0.009.424100Local1.000000
9.424100 0.00 54.00Base

54.00
0.94
0.94 50,835.20

50,835.20

LOOP CAPITAL MARKETS USD/DTC31983A103 FIRST COMMUNITY BANCSHARES 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,100.000 0.0019.542600Local1.000000
19.542600 0.00 11.00Base

11.00
0.40
0.40 21,485.46

21,485.46

LOOP CAPITAL MARKETS USD/DTC319850103 FIRST CONNECTICUT BANCORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

900.000 0.0017.663300Local1.000000
17.663300 0.00 9.00Base

9.00
0.30
0.30 15,887.67

15,887.67

LOOP CAPITAL MARKETS USD/DTC32006W106 FIRST DEFIANCE FINL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0039.057500Local1.000000
39.057500 0.00 6.00Base

6.00
0.44
0.44 23,428.06

23,428.06

LOOP CAPITAL MARKETS USD/DTC320209109 FIRST FINANCIAL BANCORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

3,700.000 0.0019.495700Local1.000000
19.495700 0.00 37.00Base

37.00
1.33
1.33 72,095.76

72,095.76

LOOP CAPITAL MARKETS USD/DTC32020R109 FIRST FINL BANKSHARES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,700.000 0.0034.012900Local1.000000 17.00 1.07 57,803.86
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34.012900 0.00 17.00Base 1.07 57,803.86

LOOP CAPITAL MARKETS USD/DTC320218100 FIRST FINANCIAL CORP/INDIANA 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

700.000 0.0034.782200Local1.000000
34.782200 0.00 7.00Base

7.00
0.45
0.45 24,340.09

24,340.09

LOOP CAPITAL MARKETS USD/DTC32054K103 FIRST INDUSTRIAL REALTY TR 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

6,700.000 0.0022.104300Local1.000000
22.104300 0.00 67.00Base

67.00
2.73
2.73 148,029.08

148,029.08

LOOP CAPITAL MARKETS USD/DTC32055Y201 FIRST INTERSTATE BANCSYS A 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,200.000 0.0028.618300Local1.000000
28.618300 0.00 12.00Base

12.00
0.64
0.64 34,329.32

34,329.32

LOOP CAPITAL MARKETS USD/DTC320734106 FIRST OF LONG ISLAND CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

700.000 0.0027.722100Local1.000000
27.722100 0.00 7.00Base

7.00
0.36
0.36 19,398.11

19,398.11

LOOP CAPITAL MARKETS USD/DTC320817109 FIRST MERCHANTS CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,300.000 0.0026.459900Local1.000000
26.459900 0.00 23.00Base

23.00
1.12
1.12 60,833.65

60,833.65

LOOP CAPITAL MARKETS USD/DTC320867104 FIRST MIDWEST BANCORP INC/IL 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,700.000 0.0018.368400Local1.000000
18.368400 0.00 47.00Base

47.00
1.59
1.59 86,282.89

86,282.89

LOOP CAPITAL MARKETS USD/DTC32115D106 FIRST NBC BANK HOLDING CO 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

900.000 0.0037.468900Local1.000000
37.468900 0.00 9.00Base

9.00
0.63
0.63 33,712.38

33,712.38

LOOP CAPITAL MARKETS USD/DTC33610F109 FIRST POTOMAC REALTY TRUST 03 Nov 2015 0.01REIT USD.001 06 Nov 2015

3,600.000 0.0011.901700Local1.000000
11.901700 0.00 36.00Base

36.00
0.79
0.79 42,809.33

42,809.33

LOOP CAPITAL MARKETS USD/DTC336901103 1ST SOURCE CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015
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900.000 0.0032.007600Local1.000000
32.007600 0.00 9.00Base

9.00
0.54
0.54 28,797.30

28,797.30

LOOP CAPITAL MARKETS USD/DTC337915102 FIRSTMERIT CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

10,000.000 0.0019.166900Local1.000000
19.166900 0.00 100.00Base

100.00
3.53
3.53 191,565.47

191,565.47

LOOP CAPITAL MARKETS USD/DTC337930705 FLAGSTAR BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,200.000 0.0022.319200Local1.000000
22.319200 0.00 12.00Base

12.00
0.50
0.50 26,770.54

26,770.54

LOOP CAPITAL MARKETS USD/DTC33832D106 FIVE STAR QUALITY CARE 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,600.000 0.003.290000Local1.000000
3.290000 0.00 26.00Base

26.00
0.16
0.16 8,527.84

8,527.84

LOOP CAPITAL MARKETS USD/DTC339382103 FLEXSTEEL INDS 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

400.000 0.0044.017500Local1.000000
44.017500 0.00 4.00Base

4.00
0.33
0.33 17,602.67

17,602.67

LOOP CAPITAL MARKETS USD/DTC343389102 FLOTEK INDUSTRIES INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

3,300.000 0.0019.616300Local1.000000
19.616300 0.00 33.00Base

33.00
1.20
1.20 64,699.59

64,699.59

LOOP CAPITAL MARKETS USD/DTC343873105 FLUSHING FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,800.000 0.0021.221700Local1.000000
21.221700 0.00 18.00Base

18.00
0.71
0.71 38,180.35

38,180.35

LOOP CAPITAL MARKETS USD/DTC344177100 FOGO DE CHAO INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

100.000 0.0016.783000Local1.000000
16.783000 0.00 1.00Base

1.00
0.04
0.04 1,677.26

1,677.26

LOOP CAPITAL MARKETS USD/DTC346233109 FORESTAR GROUP INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,000.000 0.0014.598300Local1.000000
14.598300 0.00 20.00Base

20.00
0.54
0.54 29,176.06

29,176.06
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LOOP CAPITAL MARKETS USD/DTC346375108 FORMFACTOR INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,900.000 0.008.683700Local1.000000
8.683700 0.00 19.00Base

19.00
0.31
0.31 16,479.72

16,479.72

LOOP CAPITAL MARKETS USD/DTC34984V100 FORUM ENERGY TECHNOLOGIES IN 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,600.000 0.0014.524000Local1.000000
14.524000 0.00 36.00Base

36.00
0.97
0.97 52,249.43

52,249.43

LOOP CAPITAL MARKETS USD/DTC350060109 FOSTER (LB) CO A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0016.048300Local1.000000
16.048300 0.00 6.00Base

6.00
0.18
0.18 9,622.80

9,622.80

LOOP CAPITAL MARKETS USD/DTC35137T108 FOX CHASE BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0017.321400Local1.000000
17.321400 0.00 7.00Base

7.00
0.23
0.23 12,117.75

12,117.75

LOOP CAPITAL MARKETS USD/DTC353469109 FRANKLIN COVEY CO 03 Nov 2015 0.01COMMON STOCK USD.05 06 Nov 2015

600.000 0.0017.381700Local1.000000
17.381700 0.00 6.00Base

6.00
0.20
0.20 10,422.82

10,422.82

LOOP CAPITAL MARKETS USD/DTC353514102 FRANKLIN ELECTRIC CO INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

200.000 0.0034.794000Local1.000000
34.794000 0.00 2.00Base

2.00
0.13
0.13 6,956.67

6,956.67

LOOP CAPITAL MARKETS USD/DTC35352P104 FRANKLIN FINANCIAL NETWORK 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

400.000 0.0029.005500Local1.000000
29.005500 0.00 4.00Base

4.00
0.22
0.22 11,597.98

11,597.98

LOOP CAPITAL MARKETS USD/DTC35471R106 FRANKLIN STREET PROPERTIES C 03 Nov 2015 0.01REIT USD.0001 06 Nov 2015

5,400.000 0.0010.484300Local1.000000
10.484300 0.00 54.00Base

54.00
1.05
1.05 56,560.17

56,560.17

LOOP CAPITAL MARKETS USD/DTC356108100 FRED S INC CLASS A 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,300.000 0.0014.469300Local1.000000 23.00 0.62 33,255.77
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14.469300 0.00 23.00Base 0.62 33,255.77

LOOP CAPITAL MARKETS USD/DTC357023100 FREIGHTCAR AMERICA INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0020.987000Local1.000000
20.987000 0.00 4.00Base

4.00
0.16
0.16 8,390.64

8,390.64

LOOP CAPITAL MARKETS USD/DTC35952H106 FUELCELL ENERGY INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

10,800.000 0.000.952800Local1.000000
0.952800 0.00 108.00Base

108.00
0.19
0.19 10,182.05

10,182.05

REVERSE SPLIT NON CASH USD/DTC04 Dec 2015 07 Dec 2015

102,400.000 0.001.014550Local1.000000
1.014550 0.00 0.00Base

0.00
0.00
0.00 103,890.02

103,890.02
35952H106 Total

108.00 0.190.00 114,072.07113,200.000 Local

0.00 108.00 0.19 114,072.07Base

LOOP CAPITAL MARKETS USD/DTC360271100 FULTON FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD2.5 06 Nov 2015

10,700.000 0.0013.716900Local1.000000
13.716900 0.00 107.00Base

107.00
2.71
2.71 146,661.12

146,661.12

LOOP CAPITAL MARKETS USD/DTC361086101 FURMANITE CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

300.000 0.007.985000Local1.000000
7.985000 0.00 3.00Base

3.00
0.05
0.05 2,392.45

2,392.45

LOOP CAPITAL MARKETS USD/DTC36116M106 FUTUREFUEL CORP 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,400.000 0.0015.813600Local1.000000
15.813600 0.00 14.00Base

14.00
0.41
0.41 22,124.63

22,124.63

LOOP CAPITAL MARKETS USD/DTC361268105 G + K SERVICES INC  CL A 03 Nov 2015 0.01COMMON STOCK USD.5 06 Nov 2015

400.000 0.0066.652500Local1.000000
66.652500 0.00 4.00Base

4.00
0.50
0.50 26,656.50

26,656.50

LOOP CAPITAL MARKETS USD/DTC36162J106 GEO GROUP INC/THE 03 Nov 2015 0.01REIT USD.01 06 Nov 2015
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4,500.000 0.0033.103500Local1.000000
33.103500 0.00 45.00Base

45.00
2.75
2.75 148,918.00

148,918.00

LOOP CAPITAL MARKETS USD/DTC36191C205 GSI GROUP INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,100.000 0.0013.255000Local1.000000
13.255000 0.00 21.00Base

21.00
0.52
0.52 27,813.98

27,813.98

LOOP CAPITAL MARKETS USD/DTC36268W100 GAIN CAPITAL HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,700.000 0.008.199400Local1.000000
8.199400 0.00 17.00Base

17.00
0.26
0.26 13,921.72

13,921.72

LOOP CAPITAL MARKETS USD/DTC36729W202 GASTAR EXPLORATION LTD 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

4,900.000 0.001.721500Local1.000000
1.721500 0.00 49.00Base

49.00
0.16
0.16 8,386.19

8,386.19

LOOP CAPITAL MARKETS USD/DTC369300108 GENERAL CABLE CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0015.243300Local1.000000
15.243300 0.00 3.00Base

3.00
0.09
0.09 4,569.90

4,569.90

LOOP CAPITAL MARKETS USD/DTC371532102 GENESCO INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,500.000 0.0064.197500Local1.000000
64.197500 0.00 15.00Base

15.00
1.78
1.78 96,279.47

96,279.47

LOOP CAPITAL MARKETS USD/DTC37185X106 GENESIS HEALTHCARE INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,100.000 0.005.244500Local1.000000
5.244500 0.00 11.00Base

11.00
0.11
0.11 5,757.84

5,757.84

LOOP CAPITAL MARKETS USD/DTC372284208 GENIE ENERGY LTD B 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

600.000 0.0011.994300Local1.000000
11.994300 0.00 6.00Base

6.00
0.14
0.14 7,190.44

7,190.44

LOOP CAPITAL MARKETS USD/DTC37364X109 GEOSPACE TECHNOLOGIES CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0018.081700Local1.000000
18.081700 0.00 8.00Base

8.00
0.27
0.27 14,457.09

14,457.09
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LOOP CAPITAL MARKETS USD/DTC373865104 GERMAN AMERICAN BANCORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

800.000 0.0031.663100Local1.000000
31.663100 0.00 8.00Base

8.00
0.47
0.47 25,322.01

25,322.01

LOOP CAPITAL MARKETS USD/DTC374163103 GERON CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

500.000 0.003.826500Local1.000000
3.826500 0.00 5.00Base

5.00
0.04
0.04 1,908.21

1,908.21

LOOP CAPITAL MARKETS USD/DTC374297109 GETTY REALTY CORP 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

1,600.000 0.0016.930000Local1.000000
16.930000 0.00 16.00Base

16.00
0.50
0.50 27,071.50

27,071.50

LOOP CAPITAL MARKETS USD/DTC374689107 GIBRALTAR INDUSTRIES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,800.000 0.0025.595000Local1.000000
25.595000 0.00 18.00Base

18.00
0.85
0.85 46,052.15

46,052.15

LOOP CAPITAL MARKETS USD/DTC37637Q105 GLACIER BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,600.000 0.0028.098800Local1.000000
28.098800 0.00 46.00Base

46.00
2.38
2.38 129,206.10

129,206.10

LOOP CAPITAL MARKETS USD/DTC376536108 GLADSTONE COMMERCIAL CORP 03 Nov 2015 0.01REIT USD.001 06 Nov 2015

1,300.000 0.0016.011500Local1.000000
16.011500 0.00 13.00Base

13.00
0.39
0.39 20,801.56

20,801.56

LOOP CAPITAL MARKETS USD/DTC377316104 GLATFELTER 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,600.000 0.0017.943500Local1.000000
17.943500 0.00 26.00Base

26.00
0.86
0.86 46,626.24

46,626.24

LOOP CAPITAL MARKETS USD/DTC377322102 GLAUKOS CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

100.000 0.0020.196000Local1.000000
20.196000 0.00 1.00Base

1.00
0.04
0.04 2,018.56

2,018.56

LOOP CAPITAL MARKETS USD/DTC37890U108 GLOBAL BLOOD THERAPEUTICS IN 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

100.000 0.0051.007000Local1.000000 1.00 0.10 5,099.60
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51.007000 0.00 1.00Base 0.10 5,099.60

LOOP CAPITAL MARKETS USD/DTC378973408 GLOBALSTAR INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

28,900.000 0.001.927600Local1.000000
1.927600 0.00 289.00Base

289.00
1.03
1.03 55,417.61

55,417.61

LOOP CAPITAL MARKETS USD/DTC37953G103 GLOBAL BRASS + COPPER HOLDIN 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0023.173000Local1.000000
23.173000 0.00 1.00Base

1.00
0.05
0.05 2,316.25

2,316.25

LOOP CAPITAL MARKETS USD/DTC379890106 GLU MOBILE INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

3,500.000 0.003.853900Local1.000000
3.853900 0.00 35.00Base

35.00
0.25
0.25 13,453.40

13,453.40

LOOP CAPITAL MARKETS USD/DTC383082104 GORMAN RUPP CO 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

900.000 0.0028.475600Local1.000000
28.475600 0.00 9.00Base

9.00
0.48
0.48 25,618.56

25,618.56

LOOP CAPITAL MARKETS USD/DTC38376A103 GOVERNMENT PROPERTIES INCOME 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

4,300.000 0.0016.493000Local1.000000
16.493000 0.00 43.00Base

43.00
1.31
1.31 70,875.59

70,875.59

LOOP CAPITAL MARKETS USD/DTC384556106 GRAHAM CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

600.000 0.0017.533300Local1.000000
17.533300 0.00 6.00Base

6.00
0.20
0.20 10,513.78

10,513.78

LOOP CAPITAL MARKETS USD/DTC38489R605 GRAMERCY PROPERTY TRUST INC 03 Nov 2015 0.01REIT USD.001 06 Nov 2015

3,500.000 0.0023.327200Local1.000000
23.327200 0.00 35.00Base

35.00
1.51
1.51 81,608.69

81,608.69

MERGER NON CASH USD/DTC18 Dec 2015 18 Dec 2015

33,402.000 0.0023.449007Local1.000000
23.449007 0.00 0.00Base

0.00
0.00
0.00 783,243.76

783,243.76
38489R605 Total
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35.00 1.510.00 864,852.4536,902.000 Local

0.00 35.00 1.51 864,852.45Base

LOOP CAPITAL MARKETS USD/DTC385002100 GRAMERCY PROPERTY TRUST 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

14,400.000 0.007.298300Local1.000000
7.298300 0.00 144.00Base

144.00
1.94
1.94 104,949.58

104,949.58

LOOP CAPITAL MARKETS USD/DTC387328107 GRANITE CONSTRUCTION INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,400.000 0.0034.561000Local1.000000
34.561000 0.00 24.00Base

24.00
1.53
1.53 82,920.87

82,920.87

LOOP CAPITAL MARKETS USD/DTC38983D300 GREAT AJAX CORP 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

300.000 0.0013.180000Local1.000000
13.180000 0.00 3.00Base

3.00
0.08
0.08 3,950.92

3,950.92

LOOP CAPITAL MARKETS USD/DTC390607109 GREAT LAKES DREDGE + DOCK CO 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

3,300.000 0.004.372600Local1.000000
4.372600 0.00 33.00Base

33.00
0.27
0.27 14,396.31

14,396.31

LOOP CAPITAL MARKETS USD/DTC390905107 GREAT SOUTHERN BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0049.176100Local1.000000
49.176100 0.00 7.00Base

7.00
0.64
0.64 34,415.63

34,415.63

LOOP CAPITAL MARKETS USD/DTC391416104 GREAT WESTERN BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,600.000 0.0028.955200Local1.000000
28.955200 0.00 26.00Base

26.00
1.39
1.39 75,256.13

75,256.13

LOOP CAPITAL MARKETS USD/DTC39153L106 GREATBATCH INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,600.000 0.0055.425000Local1.000000
55.425000 0.00 16.00Base

16.00
1.64
1.64 88,662.36

88,662.36

LOOP CAPITAL MARKETS USD/DTC392709101 GREEN BRICK PARTNERS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.008.329500Local1.000000
8.329500 0.00 13.00Base

13.00
0.20
0.20 10,815.15

10,815.15
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LOOP CAPITAL MARKETS USD/DTC39304D102 GREEN DOT CORP CLASS A 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,800.000 0.0018.812900Local1.000000
18.812900 0.00 28.00Base

28.00
0.97
0.97 52,647.15

52,647.15

LOOP CAPITAL MARKETS USD/DTC393222104 GREEN PLAINS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,300.000 0.0022.441200Local1.000000
22.441200 0.00 23.00Base

23.00
0.95
0.95 51,590.81

51,590.81

LOOP CAPITAL MARKETS USD/DTC397624107 GREIF INC CL A 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,900.000 0.0034.447900Local1.000000
34.447900 0.00 19.00Base

19.00
1.21
1.21 65,430.80

65,430.80

LOOP CAPITAL MARKETS USD/DTC398433102 GRIFFON CORP 03 Nov 2015 0.01COMMON STOCK USD.25 06 Nov 2015

1,500.000 0.0017.408700Local1.000000
17.408700 0.00 15.00Base

15.00
0.49
0.49 26,097.56

26,097.56

LOOP CAPITAL MARKETS USD/DTC398905109 GROUP 1 AUTOMOTIVE INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.0087.659500Local1.000000
87.659500 0.00 11.00Base

11.00
1.78
1.78 96,412.67

96,412.67

LOOP CAPITAL MARKETS USD/DTC40075T607 GUARANTY BANCORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

900.000 0.0017.020000Local1.000000
17.020000 0.00 9.00Base

9.00
0.29
0.29 15,308.71

15,308.71

LOOP CAPITAL MARKETS USD/DTC401617105 GUESS? INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,700.000 0.0021.416100Local1.000000
21.416100 0.00 37.00Base

37.00
1.46
1.46 79,201.11

79,201.11

LOOP CAPITAL MARKETS USD/DTC402629208 GULFMARK OFFSHORE INC CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,600.000 0.007.097900Local1.000000
7.097900 0.00 16.00Base

16.00
0.21
0.21 11,340.43

11,340.43

LOOP CAPITAL MARKETS USD/DTC404139107 HC2 HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

500.000 0.007.638000Local1.000000 5.00 0.08 3,813.92
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7.638000 0.00 5.00Base 0.08 3,813.92

LOOP CAPITAL MARKETS USD/DTC40416E103 HCI GROUP INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

500.000 0.0042.994000Local1.000000
42.994000 0.00 5.00Base

5.00
0.40
0.40 21,491.60

21,491.60

LOOP CAPITAL MARKETS USD/DTC40434J100 HRG GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,600.000 0.0013.549000Local1.000000
13.549000 0.00 26.00Base

26.00
0.65
0.65 35,200.75

35,200.75

LOOP CAPITAL MARKETS USD/DTC405024100 HAEMONETICS CORP/MASS 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,600.000 0.0034.235000Local1.000000
34.235000 0.00 16.00Base

16.00
1.01
1.01 54,758.99

54,758.99

LOOP CAPITAL MARKETS USD/DTC40537Q209 HALCON RESOURCES CORP 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

22,200.000 0.000.770500Local1.000000
0.770500 0.00 222.00Base

222.00
0.32
0.32 16,882.78

16,882.78

REVERSE SPLIT NON CASH USD/DTC28 Dec 2015 28 Dec 2015

210,980.000 0.003.971917Local1.000000
3.971917 0.00 0.00Base

0.00
0.00
0.00 837,995.15

837,995.15
40537Q209 Total

222.00 0.320.00 854,877.93233,180.000 Local

0.00 222.00 0.32 854,877.93Base

LOOP CAPITAL MARKETS USD/DTC40609P105 HALLADOR ENERGY CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.006.306000Local1.000000
6.306000 0.00 5.00Base

5.00
0.06
0.06 3,147.94

3,147.94

LOOP CAPITAL MARKETS USD/DTC40624Q203 HALLMARK FINL SERVICES INC 03 Nov 2015 0.01COMMON STOCK USD.18 06 Nov 2015

900.000 0.0012.914400Local1.000000
12.914400 0.00 9.00Base

9.00
0.22
0.22 11,613.74

11,613.74

LOOP CAPITAL MARKETS USD/DTC40650V100 HALYARD HEALTH INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015
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2,900.000 0.0030.070100Local1.000000
30.070100 0.00 29.00Base

29.00
1.61
1.61 87,172.68

87,172.68

LOOP CAPITAL MARKETS USD/DTC409321502 HAMPTON ROADS BANKSHARES INC 03 Nov 2015 0.01COMMON STOCK USD.625 06 Nov 2015

2,000.000 0.001.904100Local1.000000
1.904100 0.00 20.00Base

20.00
0.08
0.08 3,788.12

3,788.12

LOOP CAPITAL MARKETS USD/DTC410120109 HANCOCK HOLDING CO 03 Nov 2015 0.01COMMON STOCK USD3.33 06 Nov 2015

4,700.000 0.0028.887100Local1.000000
28.887100 0.00 47.00Base

47.00
2.50
2.50 135,719.87

135,719.87

LOOP CAPITAL MARKETS USD/DTC410315105 HANDY + HARMAN LTD 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0023.250000Local1.000000
23.250000 0.00 1.00Base

1.00
0.05
0.05 2,323.95

2,323.95

LOOP CAPITAL MARKETS USD/DTC41043F208 HANGER INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,100.000 0.0015.285700Local1.000000
15.285700 0.00 21.00Base

21.00
0.60
0.60 32,078.37

32,078.37

LOOP CAPITAL MARKETS USD/DTC410495204 HANMI FINANCIAL CORPORATION 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,900.000 0.0025.855900Local1.000000
25.855900 0.00 19.00Base

19.00
0.91
0.91 49,106.30

49,106.30

LOOP CAPITAL MARKETS USD/DTC413160102 HARMONIC INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

4,500.000 0.005.973600Local1.000000
5.973600 0.00 45.00Base

45.00
0.50
0.50 26,835.70

26,835.70

LOOP CAPITAL MARKETS USD/DTC416196103 HARTE HANKS INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,900.000 0.004.248900Local1.000000
4.248900 0.00 29.00Base

29.00
0.23
0.23 12,292.58

12,292.58

LOOP CAPITAL MARKETS USD/DTC416906105 HARVARD BIOSCIENCE INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,000.000 0.003.071700Local1.000000
3.071700 0.00 20.00Base

20.00
0.12
0.12 6,123.28

6,123.28
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LOOP CAPITAL MARKETS USD/DTC41902R103 HATTERAS FINANCIAL CORP 03 Nov 2015 0.01REIT USD.001 06 Nov 2015

5,900.000 0.0014.509700Local1.000000
14.509700 0.00 59.00Base

59.00
1.58
1.58 85,546.65

85,546.65

LOOP CAPITAL MARKETS USD/DTC419596101 HAVERTY FURNITURE 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,300.000 0.0023.944700Local1.000000
23.944700 0.00 13.00Base

13.00
0.58
0.58 31,114.53

31,114.53

LOOP CAPITAL MARKETS USD/DTC420031106 HAWAIIAN TELCOM HOLDCO INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0023.961700Local1.000000
23.961700 0.00 6.00Base

6.00
0.27
0.27 14,370.75

14,370.75

LOOP CAPITAL MARKETS USD/DTC420261109 HAWKINS INC 03 Nov 2015 0.01COMMON STOCK USD.05 06 Nov 2015

500.000 0.0041.794000Local1.000000
41.794000 0.00 5.00Base

5.00
0.39
0.39 20,891.61

20,891.61

LOOP CAPITAL MARKETS USD/DTC420877201 HAYNES INTERNATIONAL INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

700.000 0.0041.372900Local1.000000
41.372900 0.00 7.00Base

7.00
0.54
0.54 28,953.49

28,953.49

LOOP CAPITAL MARKETS USD/DTC421946104 HEALTHCARE REALTY TRUST INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

6,100.000 0.0026.074400Local1.000000
26.074400 0.00 61.00Base

61.00
2.93
2.93 158,989.91

158,989.91

LOOP CAPITAL MARKETS USD/DTC422245100 HEALTHWAYS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,800.000 0.0011.400600Local1.000000
11.400600 0.00 18.00Base

18.00
0.38
0.38 20,502.70

20,502.70

LOOP CAPITAL MARKETS USD/DTC42234Q102 HEARTLAND FINANCIAL USA INC 03 Nov 2015 3 0.01COMMON STOCK USD1. 09 Nov 2015

1,000.000 0.0037.542000Local1.000000
37.542000 0.00 10.00Base

10.00
0.70
0.70 37,531.30

37,531.30

LOOP CAPITAL MARKETS USD/DTC422704106 HECLA MINING CO 03 Nov 2015 3 0.01COMMON STOCK USD.25 09 Nov 2015

22,500.000 0.002.120400Local1.000000 225.00 0.88 47,483.12
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2.120400 0.00 225.00Base 0.88 47,483.12

LOOP CAPITAL MARKETS USD/DTC422819102 HEIDRICK + STRUGGLES INTL 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.0027.534400Local1.000000
27.534400 0.00 11.00Base

11.00
0.56
0.56 30,276.28

30,276.28

LOOP CAPITAL MARKETS USD/DTC42330P107 HELIX ENERGY SOLUTIONS GROUP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

6,400.000 0.006.404500Local1.000000
6.404500 0.00 64.00Base

64.00
0.76
0.76 40,924.04

40,924.04

LOOP CAPITAL MARKETS USD/DTC42365Q103 HEMISPHERE MEDIA GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

600.000 0.0013.936700Local1.000000
13.936700 0.00 6.00Base

6.00
0.16
0.16 8,355.86

8,355.86

LOOP CAPITAL MARKETS USD/DTC426927109 HERITAGE COMMERCE CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,500.000 0.0010.809000Local1.000000
10.809000 0.00 15.00Base

15.00
0.30
0.30 16,198.20

16,198.20

LOOP CAPITAL MARKETS USD/DTC42722X106 HERITAGE FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,900.000 0.0018.748900Local1.000000
18.748900 0.00 19.00Base

19.00
0.66
0.66 35,603.25

35,603.25

LOOP CAPITAL MARKETS USD/DTC42724R107 HERITAGE OAKS BANCORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,400.000 0.008.987100Local1.000000
8.987100 0.00 14.00Base

14.00
0.24
0.24 12,567.70

12,567.70

LOOP CAPITAL MARKETS USD/DTC42726M106 HERITAGE CRYSTAL CLEAN INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0012.061400Local1.000000
12.061400 0.00 7.00Base

7.00
0.16
0.16 8,435.82

8,435.82

LOOP CAPITAL MARKETS USD/DTC42727J102 HERITAGE INSURANCE HOLDINGS 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

600.000 0.0022.749000Local1.000000
22.749000 0.00 6.00Base

6.00
0.26
0.26 13,643.14

13,643.14

LOOP CAPITAL MARKETS USD/DTC427825500 HERSHA HOSPITALITY TRUST 03 Nov 2015 0.01REIT USD.01 06 Nov 2015
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3,000.000 0.0024.496500Local1.000000
24.496500 0.00 30.00Base

30.00
1.36
1.36 73,458.14

73,458.14

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC431284108 HIGHWOODS PROPERTIES INC 07 Oct 2015 0.02REIT USD.01 13 Oct 2015

100.000 0.0040.510000Local1.000000
40.510000 0.00 1.50Base

1.50
0.08
0.08 4,049.42

4,049.42

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

5,700.000 0.0043.892700Local1.000000
43.892700 0.00 57.00Base

57.00
4.61
4.61 250,126.78

250,126.78
431284108 Total

58.50 4.690.00 254,176.205,800.000 Local

0.00 58.50 4.69 254,176.20Base

LOOP CAPITAL MARKETS USD/DTC431466101 HILL INTERNATIONAL INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

2,200.000 0.003.432100Local1.000000
3.432100 0.00 22.00Base

22.00
0.14
0.14 7,528.48

7,528.48

LOOP CAPITAL MARKETS USD/DTC432748101 HILLTOP HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,000.000 0.0021.372300Local1.000000
21.372300 0.00 30.00Base

30.00
1.18
1.18 64,085.72

64,085.72

LOOP CAPITAL MARKETS USD/DTC433323102 HINGHAM INSTITUTION FOR SVGS 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

79.000 0.00130.291900Local1.000000
130.291900 0.00 0.79Base

0.79
0.19
0.19 10,292.08

10,292.08

LOOP CAPITAL MARKETS USD/DTC436893200 HOME BANCSHARES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0043.446600Local1.000000
43.446600 0.00 6.00Base

6.00
0.48
0.48 26,061.48

26,061.48

LOOP CAPITAL MARKETS USD/DTC43785V102 HOMESTREET INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,000.000 0.0021.263000Local1.000000
21.263000 0.00 10.00Base

10.00
0.40
0.40 21,252.60

21,252.60
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC437872104 HOMETRUST BANCSHARES INC 07 Oct 2015 0.02COMMON STOCK 13 Oct 2015

700.000 0.0018.934600Local1.000000
18.934600 0.00 10.50Base

10.50
0.25
0.25 13,243.47

13,243.47

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,100.000 0.0018.860900Local1.000000
18.860900 0.00 11.00Base

11.00
0.39
0.39 20,735.60

20,735.60
437872104 Total

21.50 0.640.00 33,979.071,800.000 Local

0.00 21.50 0.64 33,979.07Base

LOOP CAPITAL MARKETS USD/DTC439038100 HOOKER FURNITURE CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

600.000 0.0025.820800Local1.000000
25.820800 0.00 6.00Base

6.00
0.29
0.29 15,486.19

15,486.19

LOOP CAPITAL MARKETS USD/DTC440327104 HORACE MANN EDUCATORS 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,500.000 0.0034.213500Local1.000000
34.213500 0.00 25.00Base

25.00
1.58
1.58 85,507.17

85,507.17

LOOP CAPITAL MARKETS USD/DTC440407104 HORIZON BANCORP INDIANA 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

700.000 0.0027.232900Local1.000000
27.232900 0.00 7.00Base

7.00
0.36
0.36 19,055.67

19,055.67

LOOP CAPITAL MARKETS USD/DTC44052W104 HORIZON GLOBAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.009.045000Local1.000000
9.045000 0.00 10.00Base

10.00
0.17
0.17 9,034.83

9,034.83

LOOP CAPITAL MARKETS USD/DTC440543106 HORNBECK OFFSHORE SERVICES 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,900.000 0.0014.739200Local1.000000
14.739200 0.00 19.00Base

19.00
0.52
0.52 27,984.96

27,984.96

LOOP CAPITAL MARKETS USD/DTC440694305 HORSEHEAD HOLDING CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,400.000 0.002.993200Local1.000000
2.993200 0.00 34.00Base

34.00
0.19
0.19 10,142.69

10,142.69
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LOOP CAPITAL MARKETS USD/DTC44157R109 HOUGHTON MIFFLIN HARCOURT CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

7,700.000 0.0020.271600Local1.000000
20.271600 0.00 77.00Base

77.00
2.88
2.88 156,011.44

156,011.44

LOOP CAPITAL MARKETS USD/DTC441593100 HOULIHAN LOKEY INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

500.000 0.0021.973800Local1.000000
21.973800 0.00 5.00Base

5.00
0.21
0.21 10,981.69

10,981.69

LOOP CAPITAL MARKETS USD/DTC442487203 HOVNANIAN ENTERPRISES A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

7,300.000 0.002.020000Local1.000000
2.020000 0.00 73.00Base

73.00
0.28
0.28 14,672.72

14,672.72

LOOP CAPITAL MARKETS USD/DTC443320106 HUB GROUP INC CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0039.650000Local1.000000
39.650000 0.00 2.00Base

2.00
0.15
0.15 7,927.85

7,927.85

LOOP CAPITAL MARKETS USD/DTC444097109 HUDSON PACIFIC PROPERTIES IN 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

4,500.000 0.0029.430900Local1.000000
29.430900 0.00 45.00Base

45.00
2.44
2.44 132,391.61

132,391.61

LOOP CAPITAL MARKETS USD/DTC447324104 HURCO COMPANIES INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

400.000 0.0027.139000Local1.000000
27.139000 0.00 4.00Base

4.00
0.20
0.20 10,851.40

10,851.40

LOOP CAPITAL MARKETS USD/DTC447462102 HURON CONSULTING GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.0051.683700Local1.000000
51.683700 0.00 13.00Base

13.00
1.24
1.24 67,174.57

67,174.57

LOOP CAPITAL MARKETS USD/DTC448947507 IDT CORP CLASS B 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0013.391300Local1.000000
13.391300 0.00 8.00Base

8.00
0.20
0.20 10,704.84

10,704.84

LOOP CAPITAL MARKETS USD/DTC449172105 HYSTER YALE MATERIALS 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015
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400.000 0.0058.085500Local1.000000
58.085500 0.00 4.00Base

4.00
0.43
0.43 23,229.77

23,229.77

LOOP CAPITAL MARKETS USD/DTC44925C103 ICF INTERNATIONAL INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,200.000 0.0031.036700Local1.000000
31.036700 0.00 12.00Base

12.00
0.69
0.69 37,231.35

37,231.35

LOOP CAPITAL MARKETS USD/DTC44930G107 ICU MEDICAL INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

306.000 0.00110.463100Local1.000000
110.463100 0.00 3.06Base

3.06
0.63
0.63 33,798.02

33,798.02

LOOP CAPITAL MARKETS USD/DTC44984A105 IPC HEALTHCARE INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

400.000 0.0078.782000Local1.000000
78.782000 0.00 4.00Base

4.00
0.58
0.58 31,508.22

31,508.22

MERGER USD/DTC24 Nov 2015 24 Nov 2015

4,000.000 0.0080.250000Local1.000000
80.250000 0.00 0.00Base

0.00
0.00
0.00 321,000.00

321,000.00
44984A105 Total

4.00 0.580.00 352,508.224,400.000 Local

0.00 4.00 0.58 352,508.22Base

LOOP CAPITAL MARKETS USD/DTC45031U101 ISTAR INC 03 Nov 2015 0.01REIT USD.001 06 Nov 2015

5,200.000 0.0012.744200Local1.000000
12.744200 0.00 52.00Base

52.00
1.22
1.22 66,216.62

66,216.62

LOOP CAPITAL MARKETS USD/DTC45071R109 IXIA 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

300.000 0.0014.574000Local1.000000
14.574000 0.00 3.00Base

3.00
0.09
0.09 4,369.11

4,369.11

LOOP CAPITAL MARKETS USD/DTC450828108 IBERIABANK CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,300.000 0.0062.015000Local1.000000
62.015000 0.00 23.00Base

23.00
2.63
2.63 142,608.87

142,608.87
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LOOP CAPITAL MARKETS USD/DTC451055107 ICONIX BRAND GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,900.000 0.0016.499000Local1.000000
16.499000 0.00 29.00Base

29.00
0.89
0.89 47,817.21

47,817.21

LOOP CAPITAL MARKETS USD/DTC451107106 IDACORP INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

3,000.000 0.0066.578500Local1.000000
66.578500 0.00 30.00Base

30.00
3.68
3.68 199,701.82

199,701.82

LOOP CAPITAL MARKETS USD/DTC45168K306 IDERA PHARMACEUTICALS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

500.000 0.003.210000Local1.000000
3.210000 0.00 5.00Base

5.00
0.03
0.03 1,599.97

1,599.97

LOOP CAPITAL MARKETS USD/DTC451731103 IGNYTA INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

500.000 0.0010.868000Local1.000000
10.868000 0.00 5.00Base

5.00
0.10
0.10 5,428.90

5,428.90

LOOP CAPITAL MARKETS USD/DTC45245A107 IMATION CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,200.000 0.002.645600Local1.000000
2.645600 0.00 22.00Base

22.00
0.11
0.11 5,798.21

5,798.21

LOOP CAPITAL MARKETS USD/DTC452907108 IMMUNOMEDICS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.003.052500Local1.000000
3.052500 0.00 4.00Base

4.00
0.03
0.03 1,216.97

1,216.97

LOOP CAPITAL MARKETS USD/DTC45336E109 INCONTACT INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

300.000 0.009.512300Local1.000000
9.512300 0.00 3.00Base

3.00
0.06
0.06 2,850.63

2,850.63

LOOP CAPITAL MARKETS USD/DTC453415309 INDEPENDENCE CONTRACT DRILLI 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.007.583500Local1.000000
7.583500 0.00 10.00Base

10.00
0.14
0.14 7,573.36

7,573.36

LOOP CAPITAL MARKETS USD/DTC453440307 INDEPENDENCE HOLDING CO 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

400.000 0.0013.502700Local1.000000 4.00 0.10 5,396.98
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13.502700 0.00 4.00Base 0.10 5,396.98

LOOP CAPITAL MARKETS USD/DTC45378A106 INDEPENDENCE REALTY TRUST IN 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

2,000.000 0.008.095000Local1.000000
8.095000 0.00 20.00Base

20.00
0.30
0.30 16,169.70

16,169.70

LOOP CAPITAL MARKETS USD/DTC453836108 INDEPENDENT BANK CORP/MA 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,600.000 0.0047.633600Local1.000000
47.633600 0.00 16.00Base

16.00
1.41
1.41 76,196.35

76,196.35

LOOP CAPITAL MARKETS USD/DTC453838609 INDEPENDENT BANK CORP   MICH 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,400.000 0.0014.577900Local1.000000
14.577900 0.00 14.00Base

14.00
0.38
0.38 20,394.68

20,394.68

LOOP CAPITAL MARKETS USD/DTC45384B106 INDEPENDENT BANK GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0040.251700Local1.000000
40.251700 0.00 6.00Base

6.00
0.45
0.45 24,144.57

24,144.57

LOOP CAPITAL MARKETS USD/DTC45665Q103 INFINITY PROPERTY + CASUALTY 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

700.000 0.0079.125700Local1.000000
79.125700 0.00 7.00Base

7.00
1.02
1.02 55,379.97

55,379.97

LOOP CAPITAL MARKETS USD/DTC45685L100 INFRAREIT INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

1,300.000 0.0024.735200Local1.000000
24.735200 0.00 13.00Base

13.00
0.60
0.60 32,142.16

32,142.16

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC457030104 INGLES MARKETS INC CLASS A 07 Oct 2015 0.02COMMON STOCK USD.05 13 Oct 2015

100.000 0.0046.110800Local1.000000
46.110800 0.00 1.50Base

1.50
0.09
0.09 4,609.49

4,609.49

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

600.000 0.0052.241700Local1.000000
52.241700 0.00 6.00Base

6.00
0.58
0.58 31,338.44

31,338.44
457030104 Total
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7.50 0.670.00 35,947.93700.000 Local

0.00 7.50 0.67 35,947.93Base

LOOP CAPITAL MARKETS USD/DTC457461200 INLAND REAL ESTATE CORP 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

3,700.000 0.008.957300Local1.000000
8.957300 0.00 37.00Base

37.00
0.61
0.61 33,104.40

33,104.40

LOOP CAPITAL MARKETS USD/DTC45765U103 INSIGHT ENTERPRISES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,400.000 0.0026.002500Local1.000000
26.002500 0.00 24.00Base

24.00
1.15
1.15 62,380.85

62,380.85

LOOP CAPITAL MARKETS USD/DTC45768S105 INNOSPEC INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,500.000 0.0054.877700Local1.000000
54.877700 0.00 15.00Base

15.00
1.52
1.52 82,300.03

82,300.03

LOOP CAPITAL MARKETS USD/DTC45773H201 INOVIO PHARMACEUTICALS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

500.000 0.006.731000Local1.000000
6.731000 0.00 5.00Base

5.00
0.07
0.07 3,360.43

3,360.43

LOOP CAPITAL MARKETS USD/DTC45773Y105 INNERWORKINGS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,400.000 0.007.683200Local1.000000
7.683200 0.00 14.00Base

14.00
0.20
0.20 10,742.28

10,742.28

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC45774N108 INNOPHOS HOLDINGS INC 07 Oct 2015 0.02COMMON STOCK USD.001 13 Oct 2015

800.000 0.0042.241300Local1.000000
42.241300 0.00 12.00Base

12.00
0.63
0.63 33,780.41

33,780.41

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,200.000 0.0042.749200Local1.000000
42.749200 0.00 12.00Base

12.00
0.95
0.95 51,286.09

51,286.09
45774N108 Total

24.00 1.580.00 85,066.502,000.000 Local

0.00 24.00 1.58 85,066.50Base
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LOOP CAPITAL MARKETS USD/DTC45774W108 INSTEEL INDUSTRIES INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

100.000 0.0021.450000Local1.000000
21.450000 0.00 1.00Base

1.00
0.04
0.04 2,143.96

2,143.96

LOOP CAPITAL MARKETS USD/DTC45781M101 INNOVIVA INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

600.000 0.009.231000Local1.000000
9.231000 0.00 6.00Base

6.00
0.11
0.11 5,532.49

5,532.49

LOOP CAPITAL MARKETS USD/DTC457985208 INTEGRA LIFESCIENCES HOLDING 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0061.259400Local1.000000
61.259400 0.00 10.00Base

10.00
1.13
1.13 61,248.27

61,248.27

LOOP CAPITAL MARKETS USD/DTC45812P107 INTEGRATED SILICON SOLUTION 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,900.000 0.0022.739500Local1.000000
22.739500 0.00 19.00Base

19.00
0.80
0.80 43,185.25

43,185.25

MERGER USD/DTC08 Dec 2015 09 Dec 2015

18,320.000 0.0023.000000Local1.000000
23.000000 0.00 0.00Base

0.00
0.00
0.00 421,360.00

421,360.00
45812P107 Total

19.00 0.800.00 464,545.2520,220.000 Local

0.00 19.00 0.80 464,545.25Base

LOOP CAPITAL MARKETS USD/DTC45825N107 INTELIQUENT INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,200.000 0.0019.450100Local1.000000
19.450100 0.00 12.00Base

12.00
0.43
0.43 23,327.69

23,327.69

LOOP CAPITAL MARKETS USD/DTC458334109 INTER PARFUMS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

600.000 0.0027.585000Local1.000000
27.585000 0.00 6.00Base

6.00
0.31
0.31 16,544.69

16,544.69

LOOP CAPITAL MARKETS USD/DTC45867G101 INTERDIGITAL INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0051.099000Local1.000000
51.099000 0.00 2.00Base

2.00
0.19
0.19 10,217.61

10,217.61
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LOOP CAPITAL MARKETS USD/DTC459044103 INTERNATIONAL BANCSHARES CRP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

3,300.000 0.0027.736100Local1.000000
27.736100 0.00 33.00Base

33.00
1.69
1.69 91,494.44

91,494.44

LOOP CAPITAL MARKETS USD/DTC460335201 INTL SPEEDWAY CORP CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,700.000 0.0035.005500Local1.000000
35.005500 0.00 17.00Base

17.00
1.10
1.10 59,491.25

59,491.25

LOOP CAPITAL MARKETS USD/DTC46069S109 INTERSIL CORP A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

8,000.000 0.0013.801500Local1.000000
13.801500 0.00 80.00Base

80.00
2.04
2.04 110,329.96

110,329.96

LOOP CAPITAL MARKETS USD/DTC46090K109 INTRAWEST RESORTS HOLDINGS I 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.009.663600Local1.000000
9.663600 0.00 11.00Base

11.00
0.20
0.20 10,618.76

10,618.76

LOOP CAPITAL MARKETS USD/DTC46116V105 INTL FCSTONE INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0032.123300Local1.000000
32.123300 0.00 6.00Base

6.00
0.36
0.36 19,267.62

19,267.62

LOOP CAPITAL MARKETS USD/DTC46118H104 INTRALINKS HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,100.000 0.009.052700Local1.000000
9.052700 0.00 11.00Base

11.00
0.19
0.19 9,946.78

9,946.78

LOOP CAPITAL MARKETS USD/DTC461203101 INVACARE CORP 03 Nov 2015 0.01COMMON STOCK USD.25 06 Nov 2015

1,900.000 0.0017.835800Local1.000000
17.835800 0.00 19.00Base

19.00
0.63
0.63 33,868.39

33,868.39

LOOP CAPITAL MARKETS USD/DTC46121Y102 INTREPID POTASH INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

3,400.000 0.003.851900Local1.000000
3.851900 0.00 34.00Base

34.00
0.25
0.25 13,062.21

13,062.21

LOOP CAPITAL MARKETS USD/DTC46131B100 INVESCO MORTGAGE CAPITAL 03 Nov 2015 0.01REIT USD.01 06 Nov 2015
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7,500.000 0.0012.149500Local1.000000
12.149500 0.00 75.00Base

75.00
1.68
1.68 91,044.57

91,044.57

LOOP CAPITAL MARKETS USD/DTC46145F105 INVESTMENT TECHNOLOGY GROUP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,800.000 0.0016.983800Local1.000000
16.983800 0.00 18.00Base

18.00
0.57
0.57 30,552.27

30,552.27

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC46146L101 INVESTORS BANCORP INC 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

400.000 0.0012.488800Local1.000000
12.488800 0.00 6.00Base

6.00
0.10
0.10 4,989.42

4,989.42

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

21,200.000 0.0012.696900Local1.000000
12.696900 0.00 212.00Base

212.00
4.96
4.96 268,957.32

268,957.32
46146L101 Total

218.00 5.060.00 273,946.7421,600.000 Local

0.00 218.00 5.06 273,946.74Base

LOOP CAPITAL MARKETS USD/DTC461730103 INVESTORS REAL ESTATE TRUST 03 Nov 2015 0.01REIT 06 Nov 2015

7,500.000 0.008.272900Local1.000000
8.272900 0.00 75.00Base

75.00
1.15
1.15 61,970.60

61,970.60

LOOP CAPITAL MARKETS USD/DTC462044108 ION GEOPHYSICAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

6,900.000 0.000.412600Local1.000000
0.412600 0.00 69.00Base

69.00
0.06
0.06 2,777.88

2,777.88

LOOP CAPITAL MARKETS USD/DTC46269C102 IRIDIUM COMMUNICATIONS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

5,000.000 0.008.340600Local1.000000
8.340600 0.00 50.00Base

50.00
0.77
0.77 41,652.23

41,652.23

LOOP CAPITAL MARKETS USD/DTC462726100 IROBOT CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,500.000 0.0031.170900Local1.000000
31.170900 0.00 15.00Base

15.00
0.87
0.87 46,740.48

46,740.48
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LOOP CAPITAL MARKETS USD/DTC464592104 ISLE OF CAPRI CASINOS 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0020.008400Local1.000000
20.008400 0.00 1.00Base

1.00
0.04
0.04 1,999.80

1,999.80

LOOP CAPITAL MARKETS USD/DTC465741106 ITRON INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,300.000 0.0037.124700Local1.000000
37.124700 0.00 23.00Base

23.00
1.58
1.58 85,362.23

85,362.23

LOOP CAPITAL MARKETS USD/DTC46600W106 IXYS CORPORATION 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,500.000 0.0013.129300Local1.000000
13.129300 0.00 15.00Base

15.00
0.37
0.37 19,678.58

19,678.58

LOOP CAPITAL MARKETS USD/DTC46609J106 J ALEXANDER S HOLDINGS 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

900.000 0.0010.157200Local1.000000
10.157200 0.00 9.00Base

9.00
0.17
0.17 9,132.31

9,132.31

LOOP CAPITAL MARKETS USD/DTC46618D108 JG WENTWORTH CO CL A 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

900.000 0.005.340500Local1.000000
5.340500 0.00 9.00Base

9.00
0.09
0.09 4,797.36

4,797.36

LOOP CAPITAL MARKETS USD/DTC47012E106 JAKKS PACIFIC INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,100.000 0.008.210400Local1.000000
8.210400 0.00 11.00Base

11.00
0.17
0.17 9,020.27

9,020.27

LOOP CAPITAL MARKETS USD/DTC47102X105 JANUS CAPITAL GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

8,100.000 0.0015.775800Local1.000000
15.775800 0.00 81.00Base

81.00
2.36
2.36 127,700.62

127,700.62

LOOP CAPITAL MARKETS USD/DTC479167108 JOHNSON OUTDOORS INC A 03 Nov 2015 0.01COMMON STOCK USD.05 06 Nov 2015

300.000 0.0022.548300Local1.000000
22.548300 0.00 3.00Base

3.00
0.13
0.13 6,761.36

6,761.36

LOOP CAPITAL MARKETS USD/DTC48019R108 JONES ENERGY INC   A 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,700.000 0.005.419700Local1.000000 17.00 0.17 9,196.32
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5.419700 0.00 17.00Base 0.17 9,196.32

LOOP CAPITAL MARKETS USD/DTC48114A109 JOURNAL MEDIA GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,400.000 0.0012.232400Local1.000000
12.232400 0.00 14.00Base

14.00
0.32
0.32 17,111.04

17,111.04

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC48244B100 KCG HOLDINGS INC CL A 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

3,600.000 0.0012.061600Local1.000000
12.061600 0.00 54.00Base

54.00
0.80
0.80 43,366.96

43,366.96

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,800.000 0.0012.975900Local1.000000
12.975900 0.00 18.00Base

18.00
0.43
0.43 23,338.19

23,338.19
48244B100 Total

72.00 1.230.00 66,705.155,400.000 Local

0.00 72.00 1.23 66,705.15Base

LOOP CAPITAL MARKETS USD/DTC482539103 KLX INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,200.000 0.0040.832700Local1.000000
40.832700 0.00 32.00Base

32.00
2.41
2.41 130,630.23

130,630.23

LOOP CAPITAL MARKETS USD/DTC482738101 KVH INDUSTRIES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.009.160000Local1.000000
9.160000 0.00 2.00Base

2.00
0.04
0.04 1,829.96

1,829.96

LOOP CAPITAL MARKETS USD/DTC48273U102 K12 INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

2,000.000 0.0011.003000Local1.000000
11.003000 0.00 20.00Base

20.00
0.41
0.41 21,985.59

21,985.59

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC48282T104 KADANT INC 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

100.000 0.0040.200000Local1.000000
40.200000 0.00 1.50Base

1.50
0.08
0.08 4,018.42

4,018.42

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

500.000 0.0041.562000Local1.000000 5.00 0.39 20,775.61
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41.562000 0.00 5.00Base 0.39 20,775.61
48282T104 Total

6.50 0.470.00 24,794.03600.000 Local

0.00 6.50 0.47 24,794.03Base

LOOP CAPITAL MARKETS USD/DTC483007704 KAISER ALUMINUM CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0082.420100Local1.000000
82.420100 0.00 7.00Base

7.00
1.07
1.07 57,686.00

57,686.00

LOOP CAPITAL MARKETS USD/DTC483548103 KAMAN CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,600.000 0.0039.798300Local1.000000
39.798300 0.00 16.00Base

16.00
1.18
1.18 63,660.10

63,660.10

LOOP CAPITAL MARKETS USD/DTC484836101 KANSAS CITY LIFE INS CO 03 Nov 2015 0.01COMMON STOCK USD1.25 06 Nov 2015

200.000 0.0049.165000Local1.000000
49.165000 0.00 2.00Base

2.00
0.19
0.19 9,830.81

9,830.81

MANDATORY EXCHANGE NON CASH USD/DTC17 Dec 2015 18 Dec 2015

2,220.000 0.0037.933864Local1.000000
37.933864 0.00 0.00Base

0.00
0.00
0.00 84,213.18

84,213.18
484836101 Total

2.00 0.190.00 94,043.992,420.000 Local

0.00 2.00 0.19 94,043.99Base

LOOP CAPITAL MARKETS USD/DTC48666K109 KB HOME 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

5,000.000 0.0013.316200Local1.000000
13.316200 0.00 50.00Base

50.00
1.23
1.23 66,529.77

66,529.77

LOOP CAPITAL MARKETS USD/DTC48716P108 KEARNY FINANCIAL CORP/MD 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

5,600.000 0.0012.169300Local1.000000
12.169300 0.00 56.00Base

56.00
1.26
1.26 68,090.82

68,090.82

LOOP CAPITAL MARKETS USD/DTC488152208 KELLY SERVICES INC  A 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,800.000 0.0016.348900Local1.000000 18.00 0.55 29,409.47

Books Closed Prepared by State StreetPage 1556



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

16.348900 0.00 18.00Base 0.55 29,409.47

LOOP CAPITAL MARKETS USD/DTC488401100 KEMPER CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

2,600.000 0.0035.265400Local1.000000
35.265400 0.00 26.00Base

26.00
1.69
1.69 91,662.35

91,662.35

LOOP CAPITAL MARKETS USD/DTC489398107 KENNEDY WILSON HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

5,100.000 0.0024.587500Local1.000000
24.587500 0.00 51.00Base

51.00
2.31
2.31 125,342.94

125,342.94

LOOP CAPITAL MARKETS USD/DTC492914106 KEY ENERGY SERVICES INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

8,100.000 0.000.612300Local1.000000
0.612300 0.00 81.00Base

81.00
0.10
0.10 4,878.53

4,878.53

LOOP CAPITAL MARKETS USD/DTC493723100 KEYW HOLDING CORP/THE 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,000.000 0.007.990500Local1.000000
7.990500 0.00 20.00Base

20.00
0.30
0.30 15,960.70

15,960.70

LOOP CAPITAL MARKETS USD/DTC494274103 KIMBALL INTERNATIONAL B 03 Nov 2015 0.01COMMON STOCK USD.05 06 Nov 2015

1,400.000 0.0011.800700Local1.000000
11.800700 0.00 14.00Base

14.00
0.31
0.31 16,506.67

16,506.67

LOOP CAPITAL MARKETS USD/DTC49428J109 KIMBALL ELECTRONICS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,800.000 0.0012.011700Local1.000000
12.011700 0.00 18.00Base

18.00
0.40
0.40 21,602.66

21,602.66

LOOP CAPITAL MARKETS USD/DTC494580103 KINDRED HEALTHCARE INC 03 Nov 2015 0.01COMMON STOCK USD.25 06 Nov 2015

5,100.000 0.0014.562900Local1.000000
14.562900 0.00 51.00Base

51.00
1.37
1.37 74,218.42

74,218.42

LOOP CAPITAL MARKETS USD/DTC49803T300 KITE REALTY GROUP TRUST 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

5,000.000 0.0026.377300Local1.000000
26.377300 0.00 50.00Base

50.00
2.43
2.43 131,834.07

131,834.07

LOOP CAPITAL MARKETS USD/DTC49926D109 KNOWLES CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015
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5,300.000 0.0018.614100Local1.000000
18.614100 0.00 53.00Base

53.00
1.82
1.82 98,599.91

98,599.91

LOOP CAPITAL MARKETS USD/DTC50047H201 KONA GRILL INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0015.916000Local1.000000
15.916000 0.00 2.00Base

2.00
0.06
0.06 3,181.14

3,181.14

LOOP CAPITAL MARKETS USD/DTC500600101 KOPIN CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,100.000 0.003.032300Local1.000000
3.032300 0.00 41.00Base

41.00
0.23
0.23 12,391.20

12,391.20

LOOP CAPITAL MARKETS USD/DTC500643200 KORN/FERRY INTERNATIONAL 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,400.000 0.0036.427900Local1.000000
36.427900 0.00 14.00Base

14.00
0.94
0.94 50,984.12

50,984.12

LOOP CAPITAL MARKETS USD/DTC50077B207 KRATOS DEFENSE + SECURITY 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,800.000 0.005.039400Local1.000000
5.039400 0.00 28.00Base

28.00
0.26
0.26 14,082.06

14,082.06

LOOP CAPITAL MARKETS USD/DTC50077C106 KRATON PERFORMANCE POLYMERS 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,900.000 0.0021.628500Local1.000000
21.628500 0.00 19.00Base

19.00
0.76
0.76 41,074.39

41,074.39

LOOP CAPITAL MARKETS USD/DTC50105F105 KRONOS WORLDWIDE INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.008.423100Local1.000000
8.423100 0.00 13.00Base

13.00
0.21
0.21 10,936.82

10,936.82

LOOP CAPITAL MARKETS USD/DTC50187A107 LHC GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0046.519800Local1.000000
46.519800 0.00 8.00Base

8.00
0.69
0.69 37,207.15

37,207.15

LOOP CAPITAL MARKETS USD/DTC50187T106 LGI HOMES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0029.654300Local1.000000
29.654300 0.00 7.00Base

7.00
0.39
0.39 20,750.62

20,750.62
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LOOP CAPITAL MARKETS USD/DTC502160104 LSB INDUSTRIES INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

700.000 0.0015.992800Local1.000000
15.992800 0.00 7.00Base

7.00
0.21
0.21 11,187.75

11,187.75

LOOP CAPITAL MARKETS USD/DTC50216C108 LSI INDUSTRIES INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,300.000 0.0011.348500Local1.000000
11.348500 0.00 13.00Base

13.00
0.28
0.28 14,739.77

14,739.77

LOOP CAPITAL MARKETS USD/DTC502175102 LTC PROPERTIES INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

2,000.000 0.0043.228800Local1.000000
43.228800 0.00 20.00Base

20.00
1.60
1.60 86,436.00

86,436.00

LOOP CAPITAL MARKETS USD/DTC505336107 LA Z BOY INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,900.000 0.0028.731600Local1.000000
28.731600 0.00 19.00Base

19.00
1.01
1.01 54,570.03

54,570.03

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC505597104 LACLEDE GROUP INC/THE 07 Oct 2015 0.02COMMON STOCK USD1. 13 Oct 2015

100.000 0.0056.370000Local1.000000
56.370000 0.00 1.50Base

1.50
0.11
0.11 5,635.39

5,635.39

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

2,700.000 0.0058.145000Local1.000000
58.145000 0.00 27.00Base

27.00
2.89
2.89 156,961.61

156,961.61
505597104 Total

28.50 3.000.00 162,597.002,800.000 Local

0.00 28.50 3.00 162,597.00Base

LOOP CAPITAL MARKETS USD/DTC505743104 LADDER CAPITAL CORP REIT 03 Nov 2015 0.01REIT USD.001 06 Nov 2015

2,400.000 0.0014.443300Local1.000000
14.443300 0.00 24.00Base

24.00
0.64
0.64 34,639.28

34,639.28

LOOP CAPITAL MARKETS USD/DTC50575Q102 LADENBURG THALMANN FINANCIAL 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

5,700.000 0.002.811700Local1.000000
2.811700 0.00 57.00Base

57.00
0.30
0.30 15,969.39

15,969.39
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LOOP CAPITAL MARKETS USD/DTC511637100 LAKELAND BANCORP INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,300.000 0.0011.833900Local1.000000
11.833900 0.00 23.00Base

23.00
0.51
0.51 27,194.46

27,194.46

LOOP CAPITAL MARKETS USD/DTC511656100 LAKELAND FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,000.000 0.0045.816900Local1.000000
45.816900 0.00 10.00Base

10.00
0.85
0.85 45,806.05

45,806.05

LOOP CAPITAL MARKETS USD/DTC513847103 LANCASTER COLONY CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

391.000 0.00112.890500Local1.000000
112.890500 0.00 3.91Base

3.91
0.82
0.82 44,135.46

44,135.46

LOOP CAPITAL MARKETS USD/DTC514766104 LANDEC CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,300.000 0.0012.301500Local1.000000
12.301500 0.00 13.00Base

13.00
0.30
0.30 15,978.65

15,978.65

LOOP CAPITAL MARKETS USD/DTC51509F105 LANDS  END INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0025.338300Local1.000000
25.338300 0.00 8.00Base

8.00
0.38
0.38 20,262.26

20,262.26

LOOP CAPITAL MARKETS USD/DTC516544103 LANTHEUS HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.003.448000Local1.000000
3.448000 0.00 1.00Base

1.00
0.01
0.01 343.79

343.79

LOOP CAPITAL MARKETS USD/DTC517942108 LASALLE HOTEL PROPERTIES 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

6,800.000 0.0029.899700Local1.000000
29.899700 0.00 68.00Base

68.00
3.75
3.75 203,246.21

203,246.21

LOOP CAPITAL MARKETS USD/DTC518415104 LATTICE SEMICONDUCTOR CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

5,300.000 0.004.739900Local1.000000
4.739900 0.00 53.00Base

53.00
0.47
0.47 25,068.00

25,068.00

LOOP CAPITAL MARKETS USD/DTC520776105 LAWSON PRODUCTS INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015
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100.000 0.0026.743000Local1.000000
26.743000 0.00 1.00Base

1.00
0.05
0.05 2,673.25

2,673.25

LOOP CAPITAL MARKETS USD/DTC52471Y106 LEGACYTEXAS FINANCIAL GROUP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,900.000 0.0030.283900Local1.000000
30.283900 0.00 29.00Base

29.00
1.62
1.62 87,792.69

87,792.69

LOOP CAPITAL MARKETS USD/DTC525558201 LEMAITRE VASCULAR INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0013.559400Local1.000000
13.559400 0.00 5.00Base

5.00
0.13
0.13 6,774.57

6,774.57

LOOP CAPITAL MARKETS USD/DTC528872302 LEXICON PHARMACEUTICALS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,500.000 0.0010.003000Local1.000000
10.003000 0.00 15.00Base

15.00
0.28
0.28 14,989.22

14,989.22

LOOP CAPITAL MARKETS USD/DTC529043101 LEXINGTON REALTY TRUST 03 Nov 2015 0.01REIT USD.0001 06 Nov 2015

12,400.000 0.009.028700Local1.000000
9.028700 0.00 124.00Base

124.00
2.06
2.06 111,829.82

111,829.82

LOOP CAPITAL MARKETS USD/DTC529898108 LIBBEY INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0034.200400Local1.000000
34.200400 0.00 1.00Base

1.00
0.07
0.07 3,418.97

3,418.97

LOOP CAPITAL MARKETS USD/DTC531465102 LIBERTY TRIPADVISOR HDG A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,200.000 0.0031.450200Local1.000000
31.450200 0.00 32.00Base

32.00
1.86
1.86 100,606.78

100,606.78

LOOP CAPITAL MARKETS USD/DTC53222Q103 LIFETIME BRANDS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0015.700000Local1.000000
15.700000 0.00 7.00Base

7.00
0.21
0.21 10,982.79

10,982.79

LOOP CAPITAL MARKETS USD/DTC53261M104 LIMELIGHT NETWORKS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

3,700.000 0.002.117500Local1.000000
2.117500 0.00 37.00Base

37.00
0.15
0.15 7,797.60

7,797.60
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LOOP CAPITAL MARKETS USD/DTC53635B107 LIQUIDITY SERVICES INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,500.000 0.008.291300Local1.000000
8.291300 0.00 15.00Base

15.00
0.23
0.23 12,421.72

12,421.72

LOOP CAPITAL MARKETS USD/DTC537008104 LITTELFUSE INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

266.000 0.00103.591800Local1.000000
103.591800 0.00 2.66Base

2.66
0.51
0.51 27,552.25

27,552.25

LOOP CAPITAL MARKETS USD/DTC53803X105 LIVE OAK BANCSHARES INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

300.000 0.0015.070000Local1.000000
15.070000 0.00 3.00Base

3.00
0.09
0.09 4,517.91

4,517.91

LOOP CAPITAL MARKETS USD/DTC546347105 LOUISIANA PACIFIC CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

700.000 0.0017.374300Local1.000000
17.374300 0.00 7.00Base

7.00
0.23
0.23 12,154.78

12,154.78

LOOP CAPITAL MARKETS USD/DTC548862101 LOXO ONCOLOGY INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

500.000 0.0024.976000Local1.000000
24.976000 0.00 5.00Base

5.00
0.23
0.23 12,482.77

12,482.77

LOOP CAPITAL MARKETS USD/DTC55003T107 LUMBER LIQUIDATORS HOLDINGS 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,700.000 0.0014.451700Local1.000000
14.451700 0.00 17.00Base

17.00
0.46
0.46 24,550.43

24,550.43

LOOP CAPITAL MARKETS USD/DTC55027E102 LUMINEX CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,400.000 0.0021.981800Local1.000000
21.981800 0.00 24.00Base

24.00
0.98
0.98 52,731.34

52,731.34

LOOP CAPITAL MARKETS USD/DTC550283105 LUMOS NETWORKS CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0012.914000Local1.000000
12.914000 0.00 2.00Base

2.00
0.05
0.05 2,580.75

2,580.75

LOOP CAPITAL MARKETS USD/DTC550819106 LYDALL INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

700.000 0.0035.045700Local1.000000 7.00 0.46 24,524.53
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35.045700 0.00 7.00Base 0.46 24,524.53

LOOP CAPITAL MARKETS USD/DTC552074700 WILLIAM LYON HOMES CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0021.296000Local1.000000
21.296000 0.00 10.00Base

10.00
0.40
0.40 21,285.60

21,285.60

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC55262C100 MBIA INC 07 Oct 2015 0.02COMMON STOCK USD1. 13 Oct 2015

12,300.000 0.006.985700Local1.000000
6.985700 0.00 184.50Base

184.50
1.59
1.59 85,738.02

85,738.02

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

8,300.000 0.007.936300Local1.000000
7.936300 0.00 83.00Base

83.00
1.22
1.22 65,787.07

65,787.07
55262C100 Total

267.50 2.810.00 151,525.0920,600.000 Local

0.00 267.50 2.81 151,525.09Base

LOOP CAPITAL MARKETS USD/DTC55264U108 MB FINANCIAL INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,600.000 0.0033.335200Local1.000000
33.335200 0.00 46.00Base

46.00
2.83
2.83 153,293.09

153,293.09

LOOP CAPITAL MARKETS USD/DTC552676108 MDC HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,600.000 0.0026.048100Local1.000000
26.048100 0.00 16.00Base

16.00
0.77
0.77 41,660.19

41,660.19

LOOP CAPITAL MARKETS USD/DTC552697104 MDC PARTNERS INC A 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,900.000 0.0020.556300Local1.000000
20.556300 0.00 19.00Base

19.00
0.72
0.72 39,037.25

39,037.25

LOOP CAPITAL MARKETS USD/DTC55276F107 MCBC HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0013.646000Local1.000000
13.646000 0.00 2.00Base

2.00
0.06
0.06 2,727.14

2,727.14

LOOP CAPITAL MARKETS USD/DTC55277P104 MGE ENERGY INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015
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1,100.000 0.0041.347400Local1.000000
41.347400 0.00 11.00Base

11.00
0.84
0.84 45,470.30

45,470.30

LOOP CAPITAL MARKETS USD/DTC552848103 MGIC INVESTMENT CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

11,400.000 0.009.508400Local1.000000
9.508400 0.00 114.00Base

114.00
2.00
2.00 108,279.76

108,279.76

LOOP CAPITAL MARKETS USD/DTC55305B101 M/I HOMES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,200.000 0.0022.944200Local1.000000
22.944200 0.00 12.00Base

12.00
0.51
0.51 27,520.53

27,520.53

LOOP CAPITAL MARKETS USD/DTC55306N104 MKS INSTRUMENTS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

3,300.000 0.0035.758900Local1.000000
35.758900 0.00 33.00Base

33.00
2.18
2.18 117,969.19

117,969.19

LOOP CAPITAL MARKETS USD/DTC55345K103 MRC GLOBAL INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

6,300.000 0.0012.774300Local1.000000
12.774300 0.00 63.00Base

63.00
1.49
1.49 80,413.60

80,413.60

LOOP CAPITAL MARKETS USD/DTC553498106 MSA SAFETY INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

700.000 0.0044.179700Local1.000000
44.179700 0.00 7.00Base

7.00
0.57
0.57 30,918.22

30,918.22

LOOP CAPITAL MARKETS USD/DTC55405W104 MYR GROUP INC/DELAWARE 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.0023.036900Local1.000000
23.036900 0.00 13.00Base

13.00
0.56
0.56 29,934.41

29,934.41

LOOP CAPITAL MARKETS USD/DTC554489104 MACK CALI REALTY CORP 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

5,400.000 0.0022.485000Local1.000000
22.485000 0.00 54.00Base

54.00
2.24
2.24 121,362.76

121,362.76

LOOP CAPITAL MARKETS USD/DTC559079207 MAGELLAN HEALTH INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,600.000 0.0053.534100Local1.000000
53.534100 0.00 16.00Base

16.00
1.58
1.58 85,636.98

85,636.98
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LOOP CAPITAL MARKETS USD/DTC56062Y102 MAINSOURCE FINANCIAL GROUP I 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,300.000 0.0022.486600Local1.000000
22.486600 0.00 13.00Base

13.00
0.54
0.54 29,219.04

29,219.04

LOOP CAPITAL MARKETS USD/DTC564563104 MANTECH INTERNATIONAL CORP A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,500.000 0.0029.676300Local1.000000
29.676300 0.00 15.00Base

15.00
0.82
0.82 44,498.63

44,498.63

LOOP CAPITAL MARKETS USD/DTC56624R108 MARCHEX INC CLASS B 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,900.000 0.004.466800Local1.000000
4.466800 0.00 19.00Base

19.00
0.16
0.16 8,467.76

8,467.76

LOOP CAPITAL MARKETS USD/DTC566330106 MARCUS CORPORATION 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,100.000 0.0020.950400Local1.000000
20.950400 0.00 11.00Base

11.00
0.43
0.43 23,034.01

23,034.01

LOOP CAPITAL MARKETS USD/DTC567908108 MARINEMAX INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

800.000 0.0014.696300Local1.000000
14.696300 0.00 8.00Base

8.00
0.22
0.22 11,748.82

11,748.82

LOOP CAPITAL MARKETS USD/DTC56804T106 MARIN SOFTWARE INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,600.000 0.003.850000Local1.000000
3.850000 0.00 16.00Base

16.00
0.12
0.12 6,143.88

6,143.88

LOOP CAPITAL MARKETS USD/DTC571157106 MARLIN BUSINESS SERVICES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0018.780900Local1.000000
18.780900 0.00 5.00Base

5.00
0.18
0.18 9,385.27

9,385.27

LOOP CAPITAL MARKETS USD/DTC57164Y107 MARRIOTT VACATIONS WORLD 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0064.277000Local1.000000
64.277000 0.00 7.00Base

7.00
0.83
0.83 44,986.07

44,986.07

LOOP CAPITAL MARKETS USD/DTC573075108 MARTEN TRANSPORT LTD 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.0017.294600Local1.000000 13.00 0.42 22,469.56
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17.294600 0.00 13.00Base 0.42 22,469.56

LOOP CAPITAL MARKETS USD/DTC573083102 MARTHA STEWART LIVING A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.006.090000Local1.000000
6.090000 0.00 5.00Base

5.00
0.06
0.06 3,039.94

3,039.94

MERGER USD/DTC01 Dec 2015 09 Dec 2015

4,050.000 0.006.172308Local1.000000
6.172308 0.00 0.00Base

0.00
0.00
0.00 24,997.85

24,997.85
573083102 Total

5.00 0.060.00 28,037.794,550.000 Local

0.00 5.00 0.06 28,037.79Base

LOOP CAPITAL MARKETS USD/DTC576323109 MASTEC INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

4,100.000 0.0017.320500Local1.000000
17.320500 0.00 41.00Base

41.00
1.31
1.31 70,971.74

70,971.74

LOOP CAPITAL MARKETS USD/DTC576485205 MATADOR RESOURCES CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,700.000 0.0027.142500Local1.000000
27.142500 0.00 17.00Base

17.00
0.85
0.85 46,124.40

46,124.40

LOOP CAPITAL MARKETS USD/DTC576690101 MATERION CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,200.000 0.0031.472100Local1.000000
31.472100 0.00 12.00Base

12.00
0.70
0.70 37,753.82

37,753.82

LOOP CAPITAL MARKETS USD/DTC576853105 MATRIX SERVICE CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,700.000 0.0023.917600Local1.000000
23.917600 0.00 17.00Base

17.00
0.75
0.75 40,642.17

40,642.17

LOOP CAPITAL MARKETS USD/DTC57686G105 MATSON INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

200.000 0.0046.280000Local1.000000
46.280000 0.00 2.00Base

2.00
0.18
0.18 9,253.82

9,253.82

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC577128101 MATTHEWS INTL CORP CLASS A 07 Oct 2015 0.02COMMON STOCK USD1.0 13 Oct 2015
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100.000 0.0050.540000Local1.000000
50.540000 0.00 1.50Base

1.50
0.10
0.10 5,052.40

5,052.40

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,900.000 0.0058.233700Local1.000000
58.233700 0.00 19.00Base

19.00
2.04
2.04 110,622.99

110,622.99
577128101 Total

20.50 2.140.00 115,675.392,000.000 Local

0.00 20.50 2.14 115,675.39Base

LOOP CAPITAL MARKETS USD/DTC580037109 MCDERMOTT INTL INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

14,500.000 0.005.505100Local1.000000
5.505100 0.00 145.00Base

145.00
1.47
1.47 79,677.48

79,677.48

LOOP CAPITAL MARKETS USD/DTC580589109 MCGRATH RENTCORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,600.000 0.0029.770300Local1.000000
29.770300 0.00 16.00Base

16.00
0.88
0.88 47,615.60

47,615.60

LOOP CAPITAL MARKETS USD/DTC584045108 MEDASSETS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0030.903000Local1.000000
30.903000 0.00 2.00Base

2.00
0.12
0.12 6,178.48

6,178.48

LOOP CAPITAL MARKETS USD/DTC58441K100 MEDIA GENERAL INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

5,800.000 0.0015.249200Local1.000000
15.249200 0.00 58.00Base

58.00
1.63
1.63 88,385.73

88,385.73

LOOP CAPITAL MARKETS USD/DTC58463J304 MEDICAL PROPERTIES TRUST INC 03 Nov 2015 0.01REIT USD.001 06 Nov 2015

14,200.000 0.0011.356600Local1.000000
11.356600 0.00 142.00Base

142.00
2.97
2.97 161,118.75

161,118.75

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC584688105 MEDICINES COMPANY 07 Oct 2015 0.02COMMON STOCK USD.001 13 Oct 2015

100.000 0.0035.990000Local1.000000
35.990000 0.00 1.50Base

1.50
0.07
0.07 3,597.43

3,597.43

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015
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3,600.000 0.0037.977300Local1.000000
37.977300 0.00 36.00Base

36.00
2.52
2.52 136,679.76

136,679.76
584688105 Total

37.50 2.590.00 140,277.193,700.000 Local

0.00 37.50 2.59 140,277.19Base

LOOP CAPITAL MARKETS USD/DTC587200106 MENTOR GRAPHICS CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

6,100.000 0.0027.744400Local1.000000
27.744400 0.00 61.00Base

61.00
3.12
3.12 169,176.72

169,176.72

LOOP CAPITAL MARKETS USD/DTC587376104 MERCANTILE BANK CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,000.000 0.0022.594800Local1.000000
22.594800 0.00 10.00Base

10.00
0.42
0.42 22,584.38

22,584.38

LOOP CAPITAL MARKETS USD/DTC588448100 MERCHANTS BANCSHARES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0031.991500Local1.000000
31.991500 0.00 3.00Base

3.00
0.18
0.18 9,594.27

9,594.27

LOOP CAPITAL MARKETS USD/DTC589378108 MERCURY SYSTEMS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,100.000 0.0016.891900Local1.000000
16.891900 0.00 21.00Base

21.00
0.66
0.66 35,451.33

35,451.33

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC589433101 MEREDITH CORP 07 Oct 2015 0.02COMMON STOCK USD1. 13 Oct 2015

100.000 0.0044.270000Local1.000000
44.270000 0.00 1.50Base

1.50
0.09
0.09 4,425.41

4,425.41

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

2,300.000 0.0047.403300Local1.000000
47.403300 0.00 23.00Base

23.00
2.01
2.01 109,002.58

109,002.58
589433101 Total

24.50 2.100.00 113,427.992,400.000 Local

0.00 24.50 2.10 113,427.99Base

LOOP CAPITAL MARKETS USD/DTC589584101 MERIDIAN BIOSCIENCE INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015
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400.000 0.0019.145000Local1.000000
19.145000 0.00 4.00Base

4.00
0.15
0.15 7,653.85

7,653.85

LOOP CAPITAL MARKETS USD/DTC58958U103 MERIDIAN BANCORP INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,900.000 0.0014.145500Local1.000000
14.145500 0.00 29.00Base

29.00
0.76
0.76 40,992.19

40,992.19

LOOP CAPITAL MARKETS USD/DTC589889104 MERIT MEDICAL SYSTEMS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,700.000 0.0018.923200Local1.000000
18.923200 0.00 27.00Base

27.00
0.95
0.95 51,064.69

51,064.69

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC59001A102 MERITAGE HOMES CORP 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

100.000 0.0038.760000Local1.000000
38.760000 0.00 1.50Base

1.50
0.08
0.08 3,874.42

3,874.42

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

2,300.000 0.0035.603300Local1.000000
35.603300 0.00 23.00Base

23.00
1.51
1.51 81,863.08

81,863.08
59001A102 Total

24.50 1.590.00 85,737.502,400.000 Local

0.00 24.50 1.59 85,737.50Base

LOOP CAPITAL MARKETS USD/DTC59001K100 MERITOR INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,700.000 0.0011.385400Local1.000000
11.385400 0.00 27.00Base

27.00
0.57
0.57 30,713.01

30,713.01

LOOP CAPITAL MARKETS USD/DTC590328100 MERRIMACK PHARMACEUTICALS IN 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0010.022000Local1.000000
10.022000 0.00 4.00Base

4.00
0.08
0.08 4,004.72

4,004.72

LOOP CAPITAL MARKETS USD/DTC59100U108 META FINANCIAL GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0043.240000Local1.000000
43.240000 0.00 1.00Base

1.00
0.08
0.08 4,322.92

4,322.92
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LOOP CAPITAL MARKETS USD/DTC59116R107 METALDYNE PERFORMANCE GROUP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

200.000 0.0023.455000Local1.000000
23.455000 0.00 2.00Base

2.00
0.09
0.09 4,688.91

4,688.91

LOOP CAPITAL MARKETS USD/DTC59161R101 METRO BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

700.000 0.0031.733400Local1.000000
31.733400 0.00 7.00Base

7.00
0.41
0.41 22,205.97

22,205.97

LOOP CAPITAL MARKETS USD/DTC596680108 MIDDLESEX WATER CO 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,000.000 0.0025.707400Local1.000000
25.707400 0.00 10.00Base

10.00
0.48
0.48 25,696.92

25,696.92

LOOP CAPITAL MARKETS USD/DTC598511103 MIDWESTONE FINANCIAL GROUP I 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0030.128000Local1.000000
30.128000 0.00 5.00Base

5.00
0.28
0.28 15,058.72

15,058.72

LOOP CAPITAL MARKETS USD/DTC59870L106 MILACRON HOLDINGS CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0017.678700Local1.000000
17.678700 0.00 6.00Base

6.00
0.20
0.20 10,601.02

10,601.02

MERGER USD/DTC60040N105 MILLENNIAL MEDIA INC 23 Oct 2015COMMON STOCK USD.001 29 Oct 2015

75,850.000 0.001.750000Local1.000000
1.750000 0.00 0.00Base

0.00
0.00
0.00 132,737.50

132,737.50

LOOP CAPITAL MARKETS USD/DTC600551204 MILLER INDUSTRIES INC/TENN 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0023.500000Local1.000000
23.500000 0.00 6.00Base

6.00
0.26
0.26 14,093.74

14,093.74

LOOP CAPITAL MARKETS USD/DTC60255W105 MINDBODY INC   CLASS A 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

100.000 0.0015.654500Local1.000000
15.654500 0.00 1.00Base

1.00
0.03
0.03 1,564.42

1,564.42

LOOP CAPITAL MARKETS USD/DTC603158106 MINERALS TECHNOLOGIES INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

200.000 0.0060.359000Local1.000000 2.00 0.23 12,069.57
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60.359000 0.00 2.00Base 0.23 12,069.57

LOOP CAPITAL MARKETS USD/DTC60649T107 MISTRAS GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0019.690000Local1.000000
19.690000 0.00 4.00Base

4.00
0.15
0.15 7,871.85

7,871.85

LOOP CAPITAL MARKETS USD/DTC60740F105 MOBILE MINI INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,500.000 0.0034.822000Local1.000000
34.822000 0.00 25.00Base

25.00
1.61
1.61 87,028.39

87,028.39

LOOP CAPITAL MARKETS USD/DTC607828100 MODINE MANUFACTURING CO 03 Nov 2015 0.01COMMON STOCK USD.625 06 Nov 2015

2,900.000 0.008.961800Local1.000000
8.961800 0.00 29.00Base

29.00
0.48
0.48 25,959.74

25,959.74

LOOP CAPITAL MARKETS USD/DTC60786L206 MODUSLINK GLOBAL SOLUTIONS I 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,300.000 0.002.897800Local1.000000
2.897800 0.00 23.00Base

23.00
0.13
0.13 6,641.81

6,641.81

LOOP CAPITAL MARKETS USD/DTC60786M105 MOELIS + CO   CLASS A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0030.044000Local1.000000
30.044000 0.00 1.00Base

1.00
0.06
0.06 3,003.34

3,003.34

LOOP CAPITAL MARKETS USD/DTC609027107 MONARCH CASINO + RESORT INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0022.568300Local1.000000
22.568300 0.00 6.00Base

6.00
0.25
0.25 13,534.73

13,534.73

LOOP CAPITAL MARKETS USD/DTC60935Y208 MONEYGRAM INTERNATIONAL INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,800.000 0.009.841700Local1.000000
9.841700 0.00 18.00Base

18.00
0.33
0.33 17,696.73

17,696.73

LOOP CAPITAL MARKETS USD/DTC609720107 MONMOUTH REAL ESTATE INV COR 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

3,600.000 0.0010.532800Local1.000000
10.532800 0.00 36.00Base

36.00
0.70
0.70 37,881.38

37,881.38

LOOP CAPITAL MARKETS USD/DTC60979P105 MONOGRAM RESIDENTIAL TRUST I 03 Nov 2015 0.01REIT 06 Nov 2015
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10,100.000 0.009.938100Local1.000000
9.938100 0.00 101.00Base

101.00
1.85
1.85 100,271.96

100,271.96

LOOP CAPITAL MARKETS USD/DTC611742107 MONSTER WORLDWIDE INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

5,600.000 0.006.539900Local1.000000
6.539900 0.00 56.00Base

56.00
0.68
0.68 36,566.76

36,566.76

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC615394202 MOOG INC CLASS A 07 Oct 2015 0.02COMMON STOCK USD1. 13 Oct 2015

100.000 0.0056.975000Local1.000000
56.975000 0.00 1.50Base

1.50
0.11
0.11 5,695.89

5,695.89

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,300.000 0.0061.899700Local1.000000
61.899700 0.00 13.00Base

13.00
1.49
1.49 80,455.12

80,455.12
615394202 Total

14.50 1.600.00 86,151.011,400.000 Local

0.00 14.50 1.60 86,151.01Base

LOOP CAPITAL MARKETS USD/DTC61748W108 MORGANS HOTEL GROUP CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.003.470900Local1.000000
3.470900 0.00 11.00Base

11.00
0.08
0.08 3,806.91

3,806.91

LOOP CAPITAL MARKETS USD/DTC620071100 MOTORCAR PARTS OF AMERICA IN 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0034.291000Local1.000000
34.291000 0.00 1.00Base

1.00
0.07
0.07 3,428.03

3,428.03

LOOP CAPITAL MARKETS USD/DTC624580106 MOVADO GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0026.934000Local1.000000
26.934000 0.00 10.00Base

10.00
0.50
0.50 26,923.50

26,923.50

LOOP CAPITAL MARKETS USD/DTC624756102 MUELLER INDUSTRIES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,200.000 0.0031.935000Local1.000000
31.935000 0.00 12.00Base

12.00
0.71
0.71 38,309.29

38,309.29
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LOOP CAPITAL MARKETS USD/DTC62541B101 MULTI FINELINE ELECTRONIX IN 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

500.000 0.0019.445000Local1.000000
19.445000 0.00 5.00Base

5.00
0.18
0.18 9,717.32

9,717.32

LOOP CAPITAL MARKETS USD/DTC628778102 N B T BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,600.000 0.0028.360700Local1.000000
28.360700 0.00 26.00Base

26.00
1.36
1.36 73,710.46

73,710.46

LOOP CAPITAL MARKETS USD/DTC629156407 NL INDUSTRIES 03 Nov 2015 0.01COMMON STOCK USD.125 06 Nov 2015

400.000 0.004.151700Local1.000000
4.151700 0.00 4.00Base

4.00
0.04
0.04 1,656.64

1,656.64

LOOP CAPITAL MARKETS USD/DTC629209305 NMI HOLDINGS INC CLASS A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,000.000 0.007.500600Local1.000000
7.500600 0.00 30.00Base

30.00
0.42
0.42 22,471.38

22,471.38

LOOP CAPITAL MARKETS USD/DTC62942X306 NRG YIELD INC CLASS A 03 Nov 2015 4 0.01COMMON STOCK USD.01 10 Nov 2015

2,100.000 0.0014.482000Local1.000000
14.482000 0.00 21.00Base

21.00
0.56
0.56 30,390.64

30,390.64

LOOP CAPITAL MARKETS USD/DTC62942X405 NRG YIELD INC CLASS C 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

3,800.000 0.0015.029500Local1.000000
15.029500 0.00 38.00Base

38.00
1.06
1.06 57,073.04

57,073.04

LOOP CAPITAL MARKETS USD/DTC629445206 NVE CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0058.301000Local1.000000
58.301000 0.00 1.00Base

1.00
0.11
0.11 5,828.99

5,828.99

LOOP CAPITAL MARKETS USD/DTC629579103 NACCO INDUSTRIES CL A 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

300.000 0.0046.500000Local1.000000
46.500000 0.00 3.00Base

3.00
0.26
0.26 13,946.74

13,946.74

LOOP CAPITAL MARKETS USD/DTC630077105 NANOMETRICS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,400.000 0.0015.597900Local1.000000 14.00 0.41 21,822.65
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15.597900 0.00 14.00Base 0.41 21,822.65

LOOP CAPITAL MARKETS USD/DTC63016Q102 NANTKWEST INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

100.000 0.0014.469000Local1.000000
14.469000 0.00 1.00Base

1.00
0.03
0.03 1,445.87

1,445.87

LOOP CAPITAL MARKETS USD/DTC632307104 NATERA INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

100.000 0.008.684000Local1.000000
8.684000 0.00 1.00Base

1.00
0.02
0.02 867.38

867.38

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC633707104 NATIONAL BANK HOLD CL A 07 Oct 2015 0.02COMMON STOCK 13 Oct 2015

1,400.000 0.0020.632900Local1.000000
20.632900 0.00 21.00Base

21.00
0.54
0.54 28,864.52

28,864.52

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

2,100.000 0.0022.096000Local1.000000
22.096000 0.00 21.00Base

21.00
0.86
0.86 46,379.74

46,379.74
633707104 Total

42.00 1.400.00 75,244.263,500.000 Local

0.00 42.00 1.40 75,244.26Base

LOOP CAPITAL MARKETS USD/DTC634865109 NATIONAL BANKSHARES INC/VA 03 Nov 2015 0.01COMMON STOCK USD1.25 06 Nov 2015

400.000 0.0032.550000Local1.000000
32.550000 0.00 4.00Base

4.00
0.24
0.24 13,015.76

13,015.76

LOOP CAPITAL MARKETS USD/DTC635309107 NATIONAL CINEMEDIA INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,800.000 0.0014.696300Local1.000000
14.696300 0.00 28.00Base

28.00
0.76
0.76 41,120.88

41,120.88

LOOP CAPITAL MARKETS USD/DTC63546L102 NATIONAL COMMERCE CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

300.000 0.0026.183300Local1.000000
26.183300 0.00 3.00Base

3.00
0.15
0.15 7,851.84

7,851.84

LOOP CAPITAL MARKETS USD/DTC635906100 NATIONAL HEALTHCARE CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015
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600.000 0.0065.575000Local1.000000
65.575000 0.00 6.00Base

6.00
0.73
0.73 39,338.27

39,338.27

LOOP CAPITAL MARKETS USD/DTC636220303 NATIONAL GENERAL HLDGS 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,200.000 0.0021.208000Local1.000000
21.208000 0.00 22.00Base

22.00
0.86
0.86 46,634.74

46,634.74

LOOP CAPITAL MARKETS USD/DTC63633D104 NATL HEALTH INVESTORS INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

1,500.000 0.0058.593500Local1.000000
58.593500 0.00 15.00Base

15.00
1.62
1.62 87,873.63

87,873.63

LOOP CAPITAL MARKETS USD/DTC63654U100 NATIONAL INTERSTATE CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0029.041400Local1.000000
29.041400 0.00 4.00Base

4.00
0.22
0.22 11,612.34

11,612.34

LOOP CAPITAL MARKETS USD/DTC637138108 NATL PENN BCSHS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

8,500.000 0.0012.232800Local1.000000
12.232800 0.00 85.00Base

85.00
1.92
1.92 103,891.88

103,891.88

LOOP CAPITAL MARKETS USD/DTC637215104 NATIONAL PRESTO INDS INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

300.000 0.0088.778300Local1.000000
88.778300 0.00 3.00Base

3.00
0.50
0.50 26,629.99

26,629.99

LOOP CAPITAL MARKETS USD/DTC637870106 NATIONAL STORAGE AFFILIATES 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

100.000 0.0015.646000Local1.000000
15.646000 0.00 1.00Base

1.00
0.03
0.03 1,563.57

1,563.57

LOOP CAPITAL MARKETS USD/DTC638517102 NATIONAL WESTERN LIFE GROU A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

135.000 0.00261.370400Local1.000000
261.370400 0.00 1.35Base

1.35
0.65
0.65 35,283.00

35,283.00

MERGER NON CASH USD/DTC638522102 NATL WESTERN LIFE INS CL A 02 Oct 2015COMMON STOCK USD1. 02 Oct 2015

1,368.000 0.00174.464985Local1.000000
174.464985 0.00 0.00Base

0.00
0.00
0.00 238,668.10

238,668.10
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LOOP CAPITAL MARKETS USD/DTC63861C109 NATIONSTAR MORTGAGE HOLDINGS 03 Nov 2015 7 0.01COMMON STOCK USD.01 13 Nov 2015

2,400.000 0.0013.717700Local1.000000
13.717700 0.00 24.00Base

24.00
0.61
0.61 32,897.87

32,897.87

LOOP CAPITAL MARKETS USD/DTC63886Q109 NATURAL GAS SERVICES GROUP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0023.380000Local1.000000
23.380000 0.00 8.00Base

8.00
0.35
0.35 18,695.65

18,695.65

LOOP CAPITAL MARKETS USD/DTC638904102 NAVIGATORS GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

600.000 0.0085.021700Local1.000000
85.021700 0.00 6.00Base

6.00
0.94
0.94 51,006.08

51,006.08

LOOP CAPITAL MARKETS USD/DTC639027101 NATURES SUNSHINE PRODS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

600.000 0.0012.096700Local1.000000
12.096700 0.00 6.00Base

6.00
0.14
0.14 7,251.88

7,251.88

LOOP CAPITAL MARKETS USD/DTC63934E108 NAVISTAR INTERNATIONAL CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

2,900.000 0.0013.432200Local1.000000
13.432200 0.00 29.00Base

29.00
0.72
0.72 38,923.66

38,923.66

LOOP CAPITAL MARKETS USD/DTC63935N107 NAVIGANT CONSULTING INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,900.000 0.0017.320700Local1.000000
17.320700 0.00 29.00Base

29.00
0.93
0.93 50,200.10

50,200.10

LOOP CAPITAL MARKETS USD/DTC63937X103 NAVIDEA BIOPHARMACEUTICALS I 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,800.000 0.001.926900Local1.000000
1.926900 0.00 18.00Base

18.00
0.07
0.07 3,450.35

3,450.35

LOOP CAPITAL MARKETS USD/DTC640079109 NEENAH PAPER INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0068.138000Local1.000000
68.138000 0.00 5.00Base

5.00
0.63
0.63 34,063.37

34,063.37

LOOP CAPITAL MARKETS USD/DTC640094207 NEFF CORP CLASS A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.006.342500Local1.000000 4.00 0.05 2,532.95
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6.342500 0.00 4.00Base 0.05 2,532.95

LOOP CAPITAL MARKETS USD/DTC64031N108 NELNET INC CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,500.000 0.0036.238500Local1.000000
36.238500 0.00 15.00Base

15.00
1.01
1.01 54,341.74

54,341.74

LOOP CAPITAL MARKETS USD/DTC64051T100 NEOPHOTONICS CORP 03 Nov 2015 0.01COMMON STOCK USD.002 06 Nov 2015

1,700.000 0.009.605200Local1.000000
9.605200 0.00 17.00Base

17.00
0.31
0.31 16,311.53

16,311.53

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC64111Q104 NETGEAR INC 07 Oct 2015 0.02COMMON STOCK USD.001 13 Oct 2015

1,500.000 0.0031.305700Local1.000000
31.305700 0.00 22.50Base

22.50
0.87
0.87 46,935.18

46,935.18

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,900.000 0.0043.405600Local1.000000
43.405600 0.00 19.00Base

19.00
1.52
1.52 82,450.12

82,450.12
64111Q104 Total

41.50 2.390.00 129,385.303,400.000 Local

0.00 41.50 2.39 129,385.30Base

LOOP CAPITAL MARKETS USD/DTC64115T104 NETSCOUT SYSTEMS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,700.000 0.0035.677500Local1.000000
35.677500 0.00 27.00Base

27.00
1.78
1.78 96,300.47

96,300.47

LOOP CAPITAL MARKETS USD/DTC64126X201 NEUSTAR INC CLASS A 03 Nov 2015 4 0.01COMMON STOCK USD.001 10 Nov 2015

2,300.000 0.0028.897800Local1.000000
28.897800 0.00 23.00Base

23.00
1.23
1.23 66,440.71

66,440.71

LOOP CAPITAL MARKETS USD/DTC645370107 NEW HOME CO INC/THE 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0014.495000Local1.000000
14.495000 0.00 4.00Base

4.00
0.11
0.11 5,793.89

5,793.89

LOOP CAPITAL MARKETS USD/DTC646025106 NEW JERSEY RESOURCES CORP 03 Nov 2015 0.01COMMON STOCK USD2.5 06 Nov 2015
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5,200.000 0.0031.422500Local1.000000
31.422500 0.00 52.00Base

52.00
3.01
3.01 163,341.99

163,341.99

LOOP CAPITAL MARKETS USD/DTC64704V106 NEW MEDIA INVESTMENT GROUP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,700.000 0.0016.792300Local1.000000
16.792300 0.00 27.00Base

27.00
0.84
0.84 45,311.37

45,311.37

LOOP CAPITAL MARKETS USD/DTC64828T201 NEW RESIDENTIAL INVESTMENT 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

14,000.000 0.0012.379600Local1.000000
12.379600 0.00 140.00Base

140.00
3.19
3.19 173,171.21

173,171.21

LOOP CAPITAL MARKETS USD/DTC648691103 NEW SENIOR INVESTMENT GROUP 03 Nov 2015 0.01REIT 06 Nov 2015

5,200.000 0.0010.293600Local1.000000
10.293600 0.00 52.00Base

52.00
0.99
0.99 53,473.73

53,473.73

LOOP CAPITAL MARKETS USD/DTC649604501 NEW YORK MORTGAGE TRUST INC 03 Nov 2015 0.01REIT USD.02 06 Nov 2015

6,700.000 0.005.852200Local1.000000
5.852200 0.00 67.00Base

67.00
0.73
0.73 39,142.01

39,142.01

LOOP CAPITAL MARKETS USD/DTC64976L109 NEW YORK REIT INC W/D 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

9,900.000 0.0011.573300Local1.000000
11.573300 0.00 99.00Base

99.00
2.11
2.11 114,474.56

114,474.56

LOOP CAPITAL MARKETS USD/DTC650111107 NEW YORK TIMES CO A 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

6,700.000 0.0013.872900Local1.000000
13.872900 0.00 67.00Base

67.00
1.72
1.72 92,879.71

92,879.71

LOOP CAPITAL MARKETS USD/DTC65080T102 NEWBRIDGE BANCORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,100.000 0.0011.719300Local1.000000
11.719300 0.00 21.00Base

21.00
0.46
0.46 24,589.07

24,589.07

LOOP CAPITAL MARKETS USD/DTC651718504 NEWPARK RESOURCES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

5,100.000 0.006.174500Local1.000000
6.174500 0.00 51.00Base

51.00
0.58
0.58 31,438.37

31,438.37
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LOOP CAPITAL MARKETS USD/DTC651824104 NEWPORT CORP 03 Nov 2015 0.01COMMON STOCK USD.116 06 Nov 2015

1,600.000 0.0015.394400Local1.000000
15.394400 0.00 16.00Base

16.00
0.46
0.46 24,614.58

24,614.58

LOOP CAPITAL MARKETS USD/DTC65251F105 NEWSTAR FINANCIAL INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,500.000 0.0010.576000Local1.000000
10.576000 0.00 15.00Base

15.00
0.30
0.30 15,848.70

15,848.70

LOOP CAPITAL MARKETS USD/DTC65341D102 NEXPOINT RESIDENTIAL 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

1,200.000 0.0013.468800Local1.000000
13.468800 0.00 12.00Base

12.00
0.30
0.30 16,150.26

16,150.26

SALE OF FRACTIONAL S USD/DTC17 Dec 2015 17 Dec 2015

0.623 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
65341D102 Total

12.00 0.300.00 16,150.261,200.623 Local

0.00 12.00 0.30 16,150.26Base

LOOP CAPITAL MARKETS USD/DTC65481J109 NIVALIS THERAPEUTICS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

100.000 0.008.868000Local1.000000
8.868000 0.00 1.00Base

1.00
0.02
0.02 885.78

885.78

LOOP CAPITAL MARKETS USD/DTC65540B105 NOODLES + CO 03 Nov 2015 11 0.01COMMON STOCK USD.01 17 Nov 2015

400.000 0.0013.989000Local1.000000
13.989000 0.00 4.00Base

4.00
0.11
0.11 5,591.49

5,591.49

LOOP CAPITAL MARKETS USD/DTC665531109 NORTHERN OIL AND GAS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

3,700.000 0.005.424200Local1.000000
5.424200 0.00 37.00Base

37.00
0.37
0.37 20,032.17

20,032.17

LOOP CAPITAL MARKETS USD/DTC66611T108 NORTHFIELD BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,800.000 0.0015.586600Local1.000000
15.586600 0.00 28.00Base

28.00
0.81
0.81 43,613.67

43,613.67
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LOOP CAPITAL MARKETS USD/DTC667340103 NORTHWEST BANCSHARES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

6,100.000 0.0013.326700Local1.000000
13.326700 0.00 61.00Base

61.00
1.50
1.50 81,230.37

81,230.37

LOOP CAPITAL MARKETS USD/DTC667655104 NORTHWEST NATURAL GAS CO 03 Nov 2015 0.01COMMON STOCK USD3.16 06 Nov 2015

1,600.000 0.0046.378000Local1.000000
46.378000 0.00 16.00Base

16.00
1.37
1.37 74,187.43

74,187.43

LOOP CAPITAL MARKETS USD/DTC667746101 NORTHWEST PIPE CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0013.723400Local1.000000
13.723400 0.00 6.00Base

6.00
0.16
0.16 8,227.88

8,227.88

LOOP CAPITAL MARKETS USD/DTC668074305 NORTHWESTERN CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,800.000 0.0053.965400Local1.000000
53.965400 0.00 28.00Base

28.00
2.79
2.79 151,072.33

151,072.33

LOOP CAPITAL MARKETS USD/DTC66987M604 NOVATEL WIRELESS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

300.000 0.002.136700Local1.000000
2.136700 0.00 3.00Base

3.00
0.02
0.02 637.99

637.99

LOOP CAPITAL MARKETS USD/DTC67020Q305 NTELOS HOLDINGS CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.009.180900Local1.000000
9.180900 0.00 11.00Base

11.00
0.19
0.19 10,087.80

10,087.80

LOOP CAPITAL MARKETS USD/DTC67060Y101 NUTRACEUTICAL INTL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0024.400000Local1.000000
24.400000 0.00 5.00Base

5.00
0.23
0.23 12,194.77

12,194.77

MERGER USD/DTC670872100 OM GROUP INC 23 Oct 2015COMMON STOCK USD.01

19,274.000 0.0034.000000Local1.000000
34.000000 0.00 0.00Base

0.00
0.00
0.00 655,316.00

655,316.00

MERGER USD/DTC23 Oct 2015 CANCEL

-19,274.000 0.0034.000000Local1.000000 0.00 0.00 -655,316.00
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34.000000 0.00 0.00Base 0.00 -655,316.00

MERGER USD/DTC28 Oct 2015 28 Oct 2015

19,274.000 0.0034.000000Local1.000000
34.000000 0.00 0.00Base

0.00
0.00
0.00 655,316.00

655,316.00
670872100 Total

0.00 0.000.00 655,316.0019,274.000 Local

0.00 0.00 0.00 655,316.00Base

LOOP CAPITAL MARKETS USD/DTC67103X102 OFG BANCORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,700.000 0.009.779100Local1.000000
9.779100 0.00 27.00Base

27.00
0.49
0.49 26,376.08

26,376.08

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC671044105 OSI SYSTEMS INC 07 Oct 2015 0.02COMMON STOCK 13 Oct 2015

100.000 0.0082.270000Local1.000000
82.270000 0.00 1.50Base

1.50
0.16
0.16 8,225.34

8,225.34

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

900.000 0.0084.252200Local1.000000
84.252200 0.00 9.00Base

9.00
1.40
1.40 75,816.58

75,816.58
671044105 Total

10.50 1.560.00 84,041.921,000.000 Local

0.00 10.50 1.56 84,041.92Base

LOOP CAPITAL MARKETS USD/DTC674215108 OASIS PETROLEUM INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

8,500.000 0.0012.306100Local1.000000
12.306100 0.00 85.00Base

85.00
1.93
1.93 104,514.92

104,514.92

LOOP CAPITAL MARKETS USD/DTC67457L100 OCATA THERAPEUTICS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

300.000 0.004.703300Local1.000000
4.703300 0.00 3.00Base

3.00
0.03
0.03 1,407.96

1,407.96

LOOP CAPITAL MARKETS USD/DTC675234108 OCEANFIRST FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0018.710000Local1.000000 8.00 0.28 14,959.72
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18.710000 0.00 8.00Base 0.28 14,959.72

LOOP CAPITAL MARKETS USD/DTC67555N206 OCLARO INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

6,000.000 0.003.081100Local1.000000
3.081100 0.00 60.00Base

60.00
0.35
0.35 18,426.25

18,426.25

LOOP CAPITAL MARKETS USD/DTC675746309 OCWEN FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

6,500.000 0.007.117200Local1.000000
7.117200 0.00 65.00Base

65.00
0.86
0.86 46,195.94

46,195.94

LOOP CAPITAL MARKETS USD/DTC677864100 OIL DRI CORP OF AMERICA 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

300.000 0.0030.938000Local1.000000
30.938000 0.00 3.00Base

3.00
0.18
0.18 9,278.22

9,278.22

LOOP CAPITAL MARKETS USD/DTC678026105 OIL STATES INTERNATIONAL INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,100.000 0.0032.853200Local1.000000
32.853200 0.00 31.00Base

31.00
1.88
1.88 101,812.04

101,812.04

LOOP CAPITAL MARKETS USD/DTC680033107 OLD NATIONAL BANCORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

7,100.000 0.0014.327800Local1.000000
14.327800 0.00 71.00Base

71.00
1.88
1.88 101,654.50

101,654.50

LOOP CAPITAL MARKETS USD/DTC680277100 OLD SECOND BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,800.000 0.006.917700Local1.000000
6.917700 0.00 18.00Base

18.00
0.23
0.23 12,433.63

12,433.63

LOOP CAPITAL MARKETS USD/DTC680665205 OLIN CORP   W/I 03 Nov 2015 0.01COMMON STOCK USD1.0 06 Nov 2015

5,500.000 0.0019.969300Local1.000000
19.969300 0.00 55.00Base

55.00
2.03
2.03 109,774.12

109,774.12

LOOP CAPITAL MARKETS USD/DTC681116109 OLLIE S BARGAIN OUTLET HOLDI 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

100.000 0.0016.863000Local1.000000
16.863000 0.00 1.00Base

1.00
0.04
0.04 1,685.26

1,685.26

LOOP CAPITAL MARKETS USD/DTC68162K106 OLYMPIC STEEL INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015
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500.000 0.0010.496000Local1.000000
10.496000 0.00 5.00Base

5.00
0.10
0.10 5,242.90

5,242.90

LOOP CAPITAL MARKETS USD/DTC68210P107 OMEGA PROTEIN CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,400.000 0.0018.444300Local1.000000
18.444300 0.00 14.00Base

14.00
0.48
0.48 25,807.54

25,807.54

LOOP CAPITAL MARKETS USD/DTC682128103 OMNIVISION TECHNOLOGIES INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

3,500.000 0.0028.711700Local1.000000
28.711700 0.00 35.00Base

35.00
1.85
1.85 100,454.10

100,454.10

LOOP CAPITAL MARKETS USD/DTC682129101 OMNOVA SOLUTIONS INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

1,100.000 0.007.205500Local1.000000
7.205500 0.00 11.00Base

11.00
0.15
0.15 7,914.90

7,914.90

LOOP CAPITAL MARKETS USD/DTC682143102 OMEROS CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0013.792000Local1.000000
13.792000 0.00 2.00Base

2.00
0.06
0.06 2,756.34

2,756.34

LOOP CAPITAL MARKETS USD/DTC68235P108 ONE GAS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

3,200.000 0.0048.583300Local1.000000
48.583300 0.00 32.00Base

32.00
2.87
2.87 155,431.69

155,431.69

LOOP CAPITAL MARKETS USD/DTC682406103 ONE LIBERTY PROPERTIES INC 03 Nov 2015 0.01REIT USD1. 06 Nov 2015

700.000 0.0023.712900Local1.000000
23.712900 0.00 7.00Base

7.00
0.31
0.31 16,591.72

16,591.72

LOOP CAPITAL MARKETS USD/DTC683797104 OPPENHEIMER HOLDINGS CL A 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

700.000 0.0017.942900Local1.000000
17.942900 0.00 7.00Base

7.00
0.24
0.24 12,552.79

12,552.79

LOOP CAPITAL MARKETS USD/DTC684000102 OPUS BANK 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

700.000 0.0037.405700Local1.000000
37.405700 0.00 7.00Base

7.00
0.49
0.49 26,176.50

26,176.50
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LOOP CAPITAL MARKETS USD/DTC68554V108 ORASURE TECHNOLOGIES INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

3,100.000 0.005.324500Local1.000000
5.324500 0.00 31.00Base

31.00
0.31
0.31 16,474.64

16,474.64

LOOP CAPITAL MARKETS USD/DTC68555P100 ORBCOMM INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

3,600.000 0.006.162700Local1.000000
6.162700 0.00 36.00Base

36.00
0.41
0.41 22,149.31

22,149.31

LOOP CAPITAL MARKETS USD/DTC68571X103 ORCHID ISLAND CAPITAL INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

2,000.000 0.009.189000Local1.000000
9.189000 0.00 20.00Base

20.00
0.34
0.34 18,357.66

18,357.66

LOOP CAPITAL MARKETS USD/DTC68572N104 ORCHIDS PAPER PRODUCTS CO 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

400.000 0.0029.595000Local1.000000
29.595000 0.00 4.00Base

4.00
0.22
0.22 11,833.78

11,833.78

LOOP CAPITAL MARKETS USD/DTC68628V308 ORION MARINE GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,700.000 0.003.982400Local1.000000
3.982400 0.00 17.00Base

17.00
0.13
0.13 6,752.95

6,752.95

LOOP CAPITAL MARKETS USD/DTC68633D103 ORITANI FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,700.000 0.0015.944100Local1.000000
15.944100 0.00 27.00Base

27.00
0.80
0.80 43,021.27

43,021.27

LOOP CAPITAL MARKETS USD/DTC686688102 ORMAT TECHNOLOGIES INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,300.000 0.0037.881200Local1.000000
37.881200 0.00 13.00Base

13.00
0.91
0.91 49,231.65

49,231.65

LOOP CAPITAL MARKETS USD/DTC68827R108 OSIRIS THERAPEUTICS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

100.000 0.0018.083000Local1.000000
18.083000 0.00 1.00Base

1.00
0.04
0.04 1,807.26

1,807.26

LOOP CAPITAL MARKETS USD/DTC689648103 OTTER TAIL CORP 03 Nov 2015 0.01COMMON STOCK USD5. 06 Nov 2015

2,300.000 0.0026.582300Local1.000000 23.00 1.13 61,115.16
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26.582300 0.00 23.00Base 1.13 61,115.16

LOOP CAPITAL MARKETS USD/DTC690732102 OWENS + MINOR INC 03 Nov 2015 0.01COMMON STOCK USD2. 06 Nov 2015

3,900.000 0.0035.829600Local1.000000
35.829600 0.00 39.00Base

39.00
2.58
2.58 139,693.86

139,693.86

LOOP CAPITAL MARKETS USD/DTC69290R104 PDVWIRELESS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

200.000 0.0028.343000Local1.000000
28.343000 0.00 2.00Base

2.00
0.11
0.11 5,666.49

5,666.49

LOOP CAPITAL MARKETS USD/DTC69318J100 PC CONNECTION INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0022.397100Local1.000000
22.397100 0.00 7.00Base

7.00
0.29
0.29 15,670.68

15,670.68

LOOP CAPITAL MARKETS USD/DTC69327R101 PDC ENERGY INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,500.000 0.0063.642100Local1.000000
63.642100 0.00 25.00Base

25.00
2.93
2.93 159,077.32

159,077.32

LOOP CAPITAL MARKETS USD/DTC693282105 PDF SOLUTIONS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

100.000 0.0010.896000Local1.000000
10.896000 0.00 1.00Base

1.00
0.03
0.03 1,088.57

1,088.57

LOOP CAPITAL MARKETS USD/DTC69329Y104 PDL BIOPHARMA INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

10,000.000 0.004.533400Local1.000000
4.533400 0.00 100.00Base

100.00
0.84
0.84 45,233.16

45,233.16

LOOP CAPITAL MARKETS USD/DTC693320202 PHH CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,000.000 0.0015.111700Local1.000000
15.111700 0.00 30.00Base

30.00
0.84
0.84 45,304.26

45,304.26

LOOP CAPITAL MARKETS USD/DTC693366205 PICO HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,400.000 0.0010.124400Local1.000000
10.124400 0.00 14.00Base

14.00
0.27
0.27 14,159.89

14,159.89

LOOP CAPITAL MARKETS USD/DTC69336T205 PHI INC NON VOTING 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

Books Closed Prepared by State StreetPage 1585



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

700.000 0.0020.461400Local1.000000
20.461400 0.00 7.00Base

7.00
0.27
0.27 14,315.71

14,315.71

LOOP CAPITAL MARKETS USD/DTC69344F106 PMC   SIERRA INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

6,900.000 0.0011.737900Local1.000000
11.737900 0.00 69.00Base

69.00
1.50
1.50 80,921.01

80,921.01

LOOP CAPITAL MARKETS USD/DTC69349H107 PNM RESOURCES INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

4,900.000 0.0028.010600Local1.000000
28.010600 0.00 49.00Base

49.00
2.53
2.53 137,200.41

137,200.41

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC69360J107 PS BUSINESS PARKS INC/CA 07 Oct 2015 0.02REIT USD.01 13 Oct 2015

100.000 0.0081.010000Local1.000000
81.010000 0.00 1.50Base

1.50
0.15
0.15 8,099.35

8,099.35

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,000.000 0.0087.291000Local1.000000
87.291000 0.00 10.00Base

10.00
1.61
1.61 87,279.39

87,279.39
69360J107 Total

11.50 1.760.00 95,378.741,100.000 Local

0.00 11.50 1.76 95,378.74Base

LOOP CAPITAL MARKETS USD/DTC69412V108 PACIFIC CONTINENTAL CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,200.000 0.0014.772500Local1.000000
14.772500 0.00 12.00Base

12.00
0.33
0.33 17,714.67

17,714.67

LOOP CAPITAL MARKETS USD/DTC69423U305 PACIFIC ETHANOL INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,900.000 0.006.375000Local1.000000
6.375000 0.00 19.00Base

19.00
0.23
0.23 12,093.27

12,093.27

LOOP CAPITAL MARKETS USD/DTC69478X105 PACIFIC PREMIER BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.0021.938500Local1.000000
21.938500 0.00 13.00Base

13.00
0.53
0.53 28,506.52

28,506.52
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CABRERA CAPITAL MARKETS USD/DTC695263103 PACWEST BANCORP 20 Oct 2015 0.01COMMON STOCK 23 Oct 2015

4,107.000 0.0043.502600Local1.000000
43.502600 0.00 49.28Base

49.28
3.29
3.29 178,612.61

178,612.61

LOOP CAPITAL MARKETS USD/DTC698477106 PANHANDLE OIL AND GAS INC A 03 Nov 2015 0.01COMMON STOCK USD.016 06 Nov 2015

600.000 0.0018.768300Local1.000000
18.768300 0.00 6.00Base

6.00
0.21
0.21 11,254.77

11,254.77

LOOP CAPITAL MARKETS USD/DTC69888T207 PAR PACIFIC HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0022.441000Local1.000000
22.441000 0.00 1.00Base

1.00
0.05
0.05 2,243.05

2,243.05

LOOP CAPITAL MARKETS USD/DTC700416209 PARK ELECTROCHEMICAL CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

1,200.000 0.0017.067100Local1.000000
17.067100 0.00 12.00Base

12.00
0.38
0.38 20,468.14

20,468.14

LOOP CAPITAL MARKETS USD/DTC700658107 PARK NATIONAL CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

800.000 0.0092.200000Local1.000000
92.200000 0.00 8.00Base

8.00
1.36
1.36 73,750.64

73,750.64

LOOP CAPITAL MARKETS USD/DTC70086Y105 PARK STERLING CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,700.000 0.007.469700Local1.000000
7.469700 0.00 27.00Base

27.00
0.38
0.38 20,140.81

20,140.81

LOOP CAPITAL MARKETS USD/DTC701081101 PARKER DRILLING CO 03 Nov 2015 0.01COMMON STOCK USD.167 06 Nov 2015

7,400.000 0.003.080400Local1.000000
3.080400 0.00 74.00Base

74.00
0.42
0.42 22,720.54

22,720.54

LOOP CAPITAL MARKETS USD/DTC70159Q104 PARKWAY PROPERTIES INC 03 Nov 2015 0.01REIT USD.001 06 Nov 2015

5,100.000 0.0017.035500Local1.000000
17.035500 0.00 51.00Base

51.00
1.60
1.60 86,828.45

86,828.45

LOOP CAPITAL MARKETS USD/DTC701877102 PARSLEY ENERGY INC CLASS A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,600.000 0.0018.456100Local1.000000 36.00 1.23 66,404.73
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18.456100 0.00 36.00Base 1.23 66,404.73

LOOP CAPITAL MARKETS USD/DTC70338P100 PATTERN ENERGY GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,400.000 0.0023.240200Local1.000000
23.240200 0.00 34.00Base

34.00
1.46
1.46 78,981.22

78,981.22

REVERSE SPLIT NON CASH USD/DTC704549104 PEABODY ENERGY CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

170,300.000 0.002.222691Local1.000000
2.222691 0.00 0.00Base

0.00
0.00
0.00 378,524.30

378,524.30

SALE OF FRACTIONAL S USD/DTC704549203 PEABODY ENERGY CORP 19 Oct 2015COMMON STOCK USD.01 19 Oct 2015

0.390 0.0018.000000Local1.000000
18.000000 0.00 0.00Base

0.00
0.00
0.00 7.02

7.02

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 6 0.0112 Nov 2015

1,200.000 0.0014.442300Local1.000000
14.442300 0.00 12.00Base

12.00
0.32
0.32 17,318.44

17,318.44
704549203 Total

12.00 0.320.00 17,325.461,200.390 Local

0.00 12.00 0.32 17,325.46Base

LOOP CAPITAL MARKETS USD/DTC704699107 PEAPACK GLADSTONE FINL CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,000.000 0.0023.393000Local1.000000
23.393000 0.00 10.00Base

10.00
0.44
0.44 23,382.56

23,382.56

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC70509V100 PEBBLEBROOK HOTEL TRUST 07 Oct 2015 0.02REIT USD.01 13 Oct 2015

100.000 0.0037.530000Local1.000000
37.530000 0.00 1.50Base

1.50
0.07
0.07 3,751.43

3,751.43

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

4,300.000 0.0035.252500Local1.000000
35.252500 0.00 43.00Base

43.00
2.79
2.79 151,539.96

151,539.96
70509V100 Total

44.50 2.860.00 155,291.394,400.000 Local
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0.00 44.50 2.86 155,291.39Base

LOOP CAPITAL MARKETS USD/DTC70686R104 PENDRELL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

10,100.000 0.000.735100Local1.000000
0.735100 0.00 101.00Base

101.00
0.14
0.14 7,323.37

7,323.37

LOOP CAPITAL MARKETS USD/DTC707569109 PENN NATIONAL GAMING INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,500.000 0.0017.984900Local1.000000
17.984900 0.00 45.00Base

45.00
1.49
1.49 80,885.56

80,885.56

LOOP CAPITAL MARKETS USD/DTC707882106 PENN VIRGINIA CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,300.000 0.000.685300Local1.000000
0.685300 0.00 43.00Base

43.00
0.06
0.06 2,903.73

2,903.73

LOOP CAPITAL MARKETS USD/DTC708430103 PENNS WOODS BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD8.33 06 Nov 2015

300.000 0.0044.913300Local1.000000
44.913300 0.00 3.00Base

3.00
0.25
0.25 13,470.74

13,470.74

LOOP CAPITAL MARKETS USD/DTC709102107 PENN REAL ESTATE INVEST TST 03 Nov 2015 0.01REIT USD1. 06 Nov 2015

4,200.000 0.0022.929600Local1.000000
22.929600 0.00 42.00Base

42.00
1.78
1.78 96,260.54

96,260.54

LOOP CAPITAL MARKETS USD/DTC70931T103 PENNYMAC MORTGAGE INVESTMENT 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

4,500.000 0.0014.929400Local1.000000
14.929400 0.00 45.00Base

45.00
1.24
1.24 67,136.06

67,136.06

LOOP CAPITAL MARKETS USD/DTC70932B101 PENNYMAC FINANCIAL SERVICE A 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

700.000 0.0016.584300Local1.000000
16.584300 0.00 7.00Base

7.00
0.22
0.22 11,601.79

11,601.79

LOOP CAPITAL MARKETS USD/DTC709789101 PEOPLES BANCORP INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,100.000 0.0020.006800Local1.000000
20.006800 0.00 11.00Base

11.00
0.41
0.41 21,996.07

21,996.07
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LOOP CAPITAL MARKETS USD/DTC711040105 PEOPLES FINANCIAL SERVICES 03 Nov 2015 0.01COMMON STOCK USD2.0 06 Nov 2015

500.000 0.0040.420000Local1.000000
40.420000 0.00 5.00Base

5.00
0.38
0.38 20,204.62

20,204.62

LOOP CAPITAL MARKETS USD/DTC712706209 PEOPLE S UTAH BANCORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0016.510000Local1.000000
16.510000 0.00 2.00Base

2.00
0.07
0.07 3,299.93

3,299.93

LOOP CAPITAL MARKETS USD/DTC713278109 PEP BOYS MANNY MOE + JACK 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

3,300.000 0.0014.980300Local1.000000
14.980300 0.00 33.00Base

33.00
0.91
0.91 49,401.08

49,401.08

LOOP CAPITAL MARKETS USD/DTC713661304 PEREGRINE PHARMACEUTICALS 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

800.000 0.001.150000Local1.000000
1.150000 0.00 8.00Base

8.00
0.02
0.02 911.98

911.98

LOOP CAPITAL MARKETS USD/DTC71375U101 PERFICIENT INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

700.000 0.0016.873400Local1.000000
16.873400 0.00 7.00Base

7.00
0.22
0.22 11,804.16

11,804.16

LOOP CAPITAL MARKETS USD/DTC71377G100 PERFORMANCE SPORTS GROUP LTD 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,600.000 0.0011.942600Local1.000000
11.942600 0.00 26.00Base

26.00
0.58
0.58 31,024.18

31,024.18

LOOP CAPITAL MARKETS USD/DTC713831105 PERICOM SEMICONDUCTOR CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,400.000 0.0017.459300Local1.000000
17.459300 0.00 14.00Base

14.00
0.45
0.45 24,428.57

24,428.57

MERGER USD/DTC25 Nov 2015 27 Nov 2015

12,910.000 0.0017.750000Local1.000000
17.750000 0.00 0.00Base

0.00
0.00
0.00 229,152.50

229,152.50
713831105 Total

14.00 0.450.00 253,581.0714,310.000 Local

0.00 14.00 0.45 253,581.07Base

Books Closed Prepared by State StreetPage 1590



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS USD/DTC717098206 PFSWEB INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

100.000 0.0015.560000Local1.000000
15.560000 0.00 1.00Base

1.00
0.03
0.03 1,554.97

1,554.97

LOOP CAPITAL MARKETS USD/DTC71714F104 PHARMERICA CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,800.000 0.0030.374000Local1.000000
30.374000 0.00 18.00Base

18.00
1.01
1.01 54,654.19

54,654.19

LOOP CAPITAL MARKETS USD/DTC719405102 PHOTRONICS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,100.000 0.009.740100Local1.000000
9.740100 0.00 41.00Base

41.00
0.74
0.74 39,892.67

39,892.67

LOOP CAPITAL MARKETS USD/DTC720186105 PIEDMONT NATURAL GAS CO 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

4,800.000 0.0057.494700Local1.000000
57.494700 0.00 48.00Base

48.00
5.08
5.08 275,921.48

275,921.48

LOOP CAPITAL MARKETS USD/DTC72346Q104 PINNACLE FINANCIAL PARTNERS 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,000.000 0.0053.362800Local1.000000
53.362800 0.00 20.00Base

20.00
1.97
1.97 106,703.63

106,703.63

LOOP CAPITAL MARKETS USD/DTC723664108 PIONEER ENERGY SERVICES CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

3,900.000 0.002.581700Local1.000000
2.581700 0.00 39.00Base

39.00
0.19
0.19 10,029.44

10,029.44

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC724078100 PIPER JAFFRAY COS 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

500.000 0.0037.744000Local1.000000
37.744000 0.00 7.50Base

7.50
0.35
0.35 18,864.15

18,864.15

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

900.000 0.0037.302400Local1.000000
37.302400 0.00 9.00Base

9.00
0.62
0.62 33,562.54

33,562.54
724078100 Total

16.50 0.970.00 52,426.691,400.000 Local
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October 1, 2015
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 16.50 0.97 52,426.69Base

LOOP CAPITAL MARKETS USD/DTC72703H101 PLANET FITNESS INC   CL A 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

400.000 0.0016.036500Local1.000000
16.036500 0.00 4.00Base

4.00
0.12
0.12 6,410.48

6,410.48

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC729132100 PLEXUS CORP 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

100.000 0.0040.185500Local1.000000
40.185500 0.00 1.50Base

1.50
0.08
0.08 4,016.97

4,016.97

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,300.000 0.0036.094300Local1.000000
36.094300 0.00 13.00Base

13.00
0.87
0.87 46,908.72

46,908.72
729132100 Total

14.50 0.950.00 50,925.691,400.000 Local

0.00 14.50 0.95 50,925.69Base

LOOP CAPITAL MARKETS USD/DTC72919P202 PLUG POWER INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,300.000 0.002.907700Local1.000000
2.907700 0.00 43.00Base

43.00
0.24
0.24 12,459.87

12,459.87

LOOP CAPITAL MARKETS USD/DTC73172K104 POLYCOM INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

8,200.000 0.0013.858000Local1.000000
13.858000 0.00 82.00Base

82.00
2.10
2.10 113,551.50

113,551.50

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC736508847 PORTLAND GENERAL ELECTRIC CO 07 Oct 2015 0.02COMMON STOCK 13 Oct 2015

100.000 0.0036.720000Local1.000000
36.720000 0.00 1.50Base

1.50
0.07
0.07 3,670.43

3,670.43

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

5,400.000 0.0036.674700Local1.000000
36.674700 0.00 54.00Base

54.00
3.65
3.65 197,985.73

197,985.73
736508847 Total

55.50 3.720.00 201,656.165,500.000 Local
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0.00 55.50 3.72 201,656.16Base

LOOP CAPITAL MARKETS USD/DTC737446104 POST HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,700.000 0.0065.354000Local1.000000
65.354000 0.00 37.00Base

37.00
4.45
4.45 241,768.35

241,768.35

LOOP CAPITAL MARKETS USD/DTC737630103 POTLATCH CORP 03 Nov 2015 0.01REIT USD1. 06 Nov 2015

600.000 0.0032.773300Local1.000000
32.773300 0.00 6.00Base

6.00
0.37
0.37 19,657.61

19,657.61

LOOP CAPITAL MARKETS USD/DTC739128106 POWELL INDUSTRIES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0034.596700Local1.000000
34.596700 0.00 6.00Base

6.00
0.39
0.39 20,751.63

20,751.63

LOOP CAPITAL MARKETS USD/DTC739276103 POWER INTEGRATIONS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

600.000 0.0051.461000Local1.000000
51.461000 0.00 6.00Base

6.00
0.57
0.57 30,870.03

30,870.03

LOOP CAPITAL MARKETS USD/DTC73936N105 POWERSECURE INTERNATIONAL IN 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.0012.912800Local1.000000
12.912800 0.00 11.00Base

11.00
0.27
0.27 14,192.81

14,192.81

LOOP CAPITAL MARKETS USD/DTC740367404 PREFERRED BANK/LOS ANGELES 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

700.000 0.0033.944300Local1.000000
33.944300 0.00 7.00Base

7.00
0.44
0.44 23,753.57

23,753.57

LOOP CAPITAL MARKETS USD/DTC74039L103 PREFERRED APARTMENT COMMUN A 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

1,400.000 0.0011.236400Local1.000000
11.236400 0.00 14.00Base

14.00
0.29
0.29 15,716.67

15,716.67

LOOP CAPITAL MARKETS USD/DTC740585104 PREMIERE GLOBAL SERVICES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,900.000 0.0013.806600Local1.000000
13.806600 0.00 29.00Base

29.00
0.74
0.74 40,009.40

40,009.40

MERGER USD/DTC08 Dec 2015 10 Dec 2015
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26,810.000 0.0014.000000Local1.000000
14.000000 0.00 0.00Base

0.00
0.00
0.00 375,340.00

375,340.00
740585104 Total

29.00 0.740.00 415,349.4029,710.000 Local

0.00 29.00 0.74 415,349.40Base

LOOP CAPITAL MARKETS USD/DTC74164F103 PRIMORIS SERVICES CORP 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

700.000 0.0020.704400Local1.000000
20.704400 0.00 7.00Base

7.00
0.27
0.27 14,485.81

14,485.81

LOOP CAPITAL MARKETS USD/DTC74164M108 PRIMERICA INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

3,100.000 0.0048.933200Local1.000000
48.933200 0.00 31.00Base

31.00
2.80
2.80 151,659.12

151,659.12

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC742962103 PRIVATEBANCORP INC 07 Oct 2015 0.02COMMON STOCK 13 Oct 2015

100.000 0.0039.060000Local1.000000
39.060000 0.00 1.50Base

1.50
0.08
0.08 3,904.42

3,904.42

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

4,700.000 0.0042.879100Local1.000000
42.879100 0.00 47.00Base

47.00
3.71
3.71 201,481.06

201,481.06
742962103 Total

48.50 3.790.00 205,385.484,800.000 Local

0.00 48.50 3.79 205,385.48Base

LOOP CAPITAL MARKETS USD/DTC743312100 PROGRESS SOFTWARE CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,100.000 0.0024.681300Local1.000000
24.681300 0.00 31.00Base

31.00
1.41
1.41 76,479.62

76,479.62

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC743606105 PROSPERITY BANCSHARES INC 07 Oct 2015 0.02COMMON STOCK USD1. 13 Oct 2015

100.000 0.0050.690000Local1.000000
50.690000 0.00 1.50Base

1.50
0.10
0.10 5,067.40

5,067.40

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015
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4,300.000 0.0053.126900Local1.000000
53.126900 0.00 43.00Base

43.00
4.21
4.21 228,398.46

228,398.46
743606105 Total

44.50 4.310.00 233,465.864,400.000 Local

0.00 44.50 4.31 233,465.86Base

LOOP CAPITAL MARKETS USD/DTC74386T105 PROVIDENT FINANCIAL SERVICES 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,900.000 0.0020.438200Local1.000000
20.438200 0.00 39.00Base

39.00
1.47
1.47 79,668.51

79,668.51

LOOP CAPITAL MARKETS USD/DTC747277101 QLOGIC CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

5,300.000 0.0012.818800Local1.000000
12.818800 0.00 53.00Base

53.00
1.26
1.26 67,885.38

67,885.38

LOOP CAPITAL MARKETS USD/DTC74727A104 QCR HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

700.000 0.0023.177900Local1.000000
23.177900 0.00 7.00Base

7.00
0.30
0.30 16,217.23

16,217.23

LOOP CAPITAL MARKETS USD/DTC74727D306 QAD INC A 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

500.000 0.0026.020000Local1.000000
26.020000 0.00 5.00Base

5.00
0.24
0.24 13,004.76

13,004.76

LOOP CAPITAL MARKETS USD/DTC747301109 QUAD GRAPHICS INC 03 Nov 2015 0.01COMMON STOCK USD.025 06 Nov 2015

1,700.000 0.0013.111400Local1.000000
13.111400 0.00 17.00Base

17.00
0.42
0.42 22,271.96

22,271.96

LOOP CAPITAL MARKETS USD/DTC747316107 QUAKER CHEMICAL CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

200.000 0.0081.816000Local1.000000
81.816000 0.00 2.00Base

2.00
0.31
0.31 16,360.89

16,360.89

LOOP CAPITAL MARKETS USD/DTC74736A103 QTS REALTY TRUST INC CL A 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

100.000 0.0044.383000Local1.000000
44.383000 0.00 1.00Base

1.00
0.09
0.09 4,437.21

4,437.21
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LOOP CAPITAL MARKETS USD/DTC747619104 QUANEX BUILDING PRODUCTS 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,900.000 0.0019.284700Local1.000000
19.284700 0.00 19.00Base

19.00
0.68
0.68 36,621.25

36,621.25

LOOP CAPITAL MARKETS USD/DTC747906204 QUANTUM CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

13,000.000 0.000.903100Local1.000000
0.903100 0.00 130.00Base

130.00
0.22
0.22 11,610.08

11,610.08

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC74838C106 QUIKSILVER INC 07 Oct 2015COMMON STOCK USD.01 13 Oct 2015

28,060.000 0.000.015400Local1.000000
0.015400 0.00 0.00Base

0.00
0.01
0.01 432.11

432.11

LOOP CAPITAL MARKETS USD/DTC74838J101 QUIDEL CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,000.000 0.0020.836000Local1.000000
20.836000 0.00 10.00Base

10.00
0.39
0.39 20,825.61

20,825.61

LOOP CAPITAL MARKETS USD/DTC74874Q100 QUINSTREET INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,100.000 0.005.707100Local1.000000
5.707100 0.00 21.00Base

21.00
0.23
0.23 11,963.68

11,963.68

LOOP CAPITAL MARKETS USD/DTC749227609 RAIT FINANCIAL TRUST 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

5,500.000 0.005.161800Local1.000000
5.161800 0.00 55.00Base

55.00
0.53
0.53 28,334.37

28,334.37

LOOP CAPITAL MARKETS USD/DTC74937W102 RCS CAPITAL CORP CLASS A 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

3,000.000 0.000.856100Local1.000000
0.856100 0.00 30.00Base

30.00
0.05
0.05 2,538.25

2,538.25

LOOP CAPITAL MARKETS USD/DTC749607107 RLI CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,600.000 0.0061.202700Local1.000000
61.202700 0.00 26.00Base

26.00
2.93
2.93 159,098.09

159,098.09

LOOP CAPITAL MARKETS USD/DTC74965L101 RLJ LODGING TRUST 03 Nov 2015 0.01REIT 06 Nov 2015

5,100.000 0.0025.477500Local1.000000 51.00 2.40 129,881.85
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25.477500 0.00 51.00Base 2.40 129,881.85

LOOP CAPITAL MARKETS USD/DTC74972G103 RPX CORP 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

2,900.000 0.0014.489000Local1.000000
14.489000 0.00 29.00Base

29.00
0.78
0.78 41,988.32

41,988.32

LOOP CAPITAL MARKETS USD/DTC74975N105 RTI SURGICAL INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

600.000 0.003.970000Local1.000000
3.970000 0.00 6.00Base

6.00
0.05
0.05 2,375.95

2,375.95

LOOP CAPITAL MARKETS USD/DTC750236101 RADIAN GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

11,600.000 0.0013.992500Local1.000000
13.992500 0.00 116.00Base

116.00
2.99
2.99 162,194.01

162,194.01

LOOP CAPITAL MARKETS USD/DTC75025X100 RADIANT LOGISTICS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

100.000 0.003.911000Local1.000000
3.911000 0.00 1.00Base

1.00
0.01
0.01 390.09

390.09

LOOP CAPITAL MARKETS USD/DTC751452202 RAMCO GERSHENSON PROPERTIES 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

4,800.000 0.0016.957800Local1.000000
16.957800 0.00 48.00Base

48.00
1.50
1.50 81,347.94

81,347.94

LOOP CAPITAL MARKETS USD/DTC753422104 RAPID7 INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0021.978000Local1.000000
21.978000 0.00 1.00Base

1.00
0.05
0.05 2,196.75

2,196.75

LOOP CAPITAL MARKETS USD/DTC754212108 RAVEN INDUSTRIES INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,100.000 0.0019.453600Local1.000000
19.453600 0.00 21.00Base

21.00
0.76
0.76 40,830.80

40,830.80

LOOP CAPITAL MARKETS USD/DTC75508B104 RAYONIER ADVANCED MATERIALS 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,500.000 0.0010.204000Local1.000000
10.204000 0.00 25.00Base

25.00
0.47
0.47 25,484.53

25,484.53

LOOP CAPITAL MARKETS USD/DTC75524W108 RE/MAX HOLDINGS INC CL A 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015
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700.000 0.0038.239300Local1.000000
38.239300 0.00 7.00Base

7.00
0.50
0.50 26,760.01

26,760.01

LOOP CAPITAL MARKETS USD/DTC755408101 READING INTERNATIONAL INC A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0015.935000Local1.000000
15.935000 0.00 8.00Base

8.00
0.24
0.24 12,739.76

12,739.76

LOOP CAPITAL MARKETS USD/DTC75601W104 REAL INDUSTRY INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

600.000 0.009.570000Local1.000000
9.570000 0.00 6.00Base

6.00
0.11
0.11 5,735.89

5,735.89

LOOP CAPITAL MARKETS USD/DTC75605L708 REALNETWORKS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,400.000 0.004.127100Local1.000000
4.127100 0.00 14.00Base

14.00
0.11
0.11 5,763.83

5,763.83

LOOP CAPITAL MARKETS USD/DTC758075402 REDWOOD TRUST INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

5,200.000 0.0013.682900Local1.000000
13.682900 0.00 52.00Base

52.00
1.31
1.31 71,097.77

71,097.77

LOOP CAPITAL MARKETS USD/DTC758932107 REGIS CORP 03 Nov 2015 0.01COMMON STOCK USD.05 06 Nov 2015

2,500.000 0.0017.178400Local1.000000
17.178400 0.00 25.00Base

25.00
0.80
0.80 42,920.20

42,920.20

LOOP CAPITAL MARKETS USD/DTC75902K106 REGIONAL MANAGEMENT CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

600.000 0.0016.641700Local1.000000
16.641700 0.00 6.00Base

6.00
0.19
0.19 9,978.83

9,978.83

LOOP CAPITAL MARKETS USD/DTC75936P105 REIS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0024.335000Local1.000000
24.335000 0.00 2.00Base

2.00
0.09
0.09 4,864.91

4,864.91

LOOP CAPITAL MARKETS USD/DTC75970E107 RENASANT CORP 03 Nov 2015 0.01COMMON STOCK USD5. 06 Nov 2015

2,300.000 0.0035.118800Local1.000000
35.118800 0.00 23.00Base

23.00
1.49
1.49 80,748.75

80,748.75
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LOOP CAPITAL MARKETS USD/DTC75971M108 REMY INTERNATIONAL INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,700.000 0.0029.480000Local1.000000
29.480000 0.00 17.00Base

17.00
0.93
0.93 50,098.07

50,098.07

MERGER USD/DTC11 Nov 2015 12 Nov 2015

16,430.000 0.0029.500000Local1.000000
29.500000 0.00 0.00Base

0.00
0.00
0.00 484,685.00

484,685.00
75971M108 Total

17.00 0.930.00 534,783.0718,130.000 Local

0.00 17.00 0.93 534,783.07Base

LOOP CAPITAL MARKETS USD/DTC75972A301 RENEWABLE ENERGY GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

2,600.000 0.008.163600Local1.000000
8.163600 0.00 26.00Base

26.00
0.40
0.40 21,198.96

21,198.96

LOOP CAPITAL MARKETS USD/DTC76009N100 RENT A CENTER INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,200.000 0.0018.986900Local1.000000
18.986900 0.00 32.00Base

32.00
1.12
1.12 60,724.96

60,724.96

LOOP CAPITAL MARKETS USD/DTC760276105 REPUBLIC AIRWAYS HOLDINGS IN 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

3,100.000 0.005.795500Local1.000000
5.795500 0.00 31.00Base

31.00
0.34
0.34 17,934.71

17,934.71

LOOP CAPITAL MARKETS USD/DTC760281204 REPUBLIC BANCORP INC CLASS A 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

600.000 0.0026.240000Local1.000000
26.240000 0.00 6.00Base

6.00
0.29
0.29 15,737.71

15,737.71

LOOP CAPITAL MARKETS USD/DTC761195205 RESOURCE AMERICA INC CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

900.000 0.007.669400Local1.000000
7.669400 0.00 9.00Base

9.00
0.13
0.13 6,893.33

6,893.33

LOOP CAPITAL MARKETS USD/DTC76120W708 RESOURCE CAPITAL CORP 03 Nov 2015 0.01REIT USD.001 06 Nov 2015

2,000.000 0.0013.270400Local1.000000
13.270400 0.00 20.00Base

20.00
0.49
0.49 26,520.31

26,520.31
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LOOP CAPITAL MARKETS USD/DTC76122Q105 RESOURCES CONNECTION INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,900.000 0.0018.101100Local1.000000
18.101100 0.00 19.00Base

19.00
0.64
0.64 34,372.45

34,372.45

LOOP CAPITAL MARKETS USD/DTC76131N101 RETAIL OPPORTUNITY INVESTMEN 03 Nov 2015 0.01REIT USD.0001 06 Nov 2015

6,000.000 0.0018.184800Local1.000000
18.184800 0.00 60.00Base

60.00
2.01
2.01 109,046.79

109,046.79

LOOP CAPITAL MARKETS USD/DTC76132B106 RETAILMENOT INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,200.000 0.0010.825500Local1.000000
10.825500 0.00 22.00Base

22.00
0.44
0.44 23,793.66

23,793.66

LOOP CAPITAL MARKETS USD/DTC761525609 REVLON INC CLASS A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0032.237500Local1.000000
32.237500 0.00 6.00Base

6.00
0.36
0.36 19,336.14

19,336.14

LOOP CAPITAL MARKETS USD/DTC761565100 REX ENERGY CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,900.000 0.002.637500Local1.000000
2.637500 0.00 29.00Base

29.00
0.15
0.15 7,619.60

7,619.60

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC761624105 REX AMERICAN RESOURCES CORP 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

500.000 0.0056.763700Local1.000000
56.763700 0.00 7.50Base

7.50
0.53
0.53 28,373.82

28,373.82

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

400.000 0.0060.120000Local1.000000
60.120000 0.00 4.00Base

4.00
0.45
0.45 24,043.55

24,043.55
761624105 Total

11.50 0.980.00 52,417.37900.000 Local

0.00 11.50 0.98 52,417.37Base

LOOP CAPITAL MARKETS USD/DTC76169C100 REXFORD INDUSTRIAL REALTY IN 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

3,300.000 0.0015.300400Local1.000000 33.00 0.93 50,457.39

Books Closed Prepared by State StreetPage 1600



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

15.300400 0.00 33.00Base 0.93 50,457.39

LOOP CAPITAL MARKETS USD/DTC766559603 RIGEL PHARMACEUTICALS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,100.000 0.002.836500Local1.000000
2.836500 0.00 11.00Base

11.00
0.06
0.06 3,109.09

3,109.09

LOOP CAPITAL MARKETS USD/DTC76680V108 RING ENERGY INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,500.000 0.0011.106700Local1.000000
11.106700 0.00 15.00Base

15.00
0.31
0.31 16,644.74

16,644.74

LOOP CAPITAL MARKETS USD/DTC76973Q105 ROADRUNNER TRANSPORTATION SY 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0011.182000Local1.000000
11.182000 0.00 10.00Base

10.00
0.21
0.21 11,171.79

11,171.79

LOOP CAPITAL MARKETS USD/DTC773111109 ROCKET FUEL INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,600.000 0.005.109500Local1.000000
5.109500 0.00 16.00Base

16.00
0.16
0.16 8,159.04

8,159.04

LOOP CAPITAL MARKETS USD/DTC774374102 ROCKWELL MEDICAL INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

300.000 0.0011.798700Local1.000000
11.798700 0.00 3.00Base

3.00
0.07
0.07 3,536.54

3,536.54

LOOP CAPITAL MARKETS USD/DTC775043102 ROFIN SINAR TECHNOLOGIES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,500.000 0.0028.996700Local1.000000
28.996700 0.00 15.00Base

15.00
0.81
0.81 43,479.24

43,479.24

LOOP CAPITAL MARKETS USD/DTC775133101 ROGERS CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

700.000 0.0049.016600Local1.000000
49.016600 0.00 7.00Base

7.00
0.64
0.64 34,303.98

34,303.98

LOOP CAPITAL MARKETS USD/DTC779287101 ROUSE PROPERTIES INC 03 Nov 2015 0.01REIT 06 Nov 2015

2,200.000 0.0018.254900Local1.000000
18.254900 0.00 22.00Base

22.00
0.74
0.74 40,138.04

40,138.04

LOOP CAPITAL MARKETS USD/DTC779376102 ROVI CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015
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5,300.000 0.009.710800Local1.000000
9.710800 0.00 53.00Base

53.00
0.95
0.95 51,413.29

51,413.29

LOOP CAPITAL MARKETS USD/DTC781182100 RUBY TUESDAY INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,800.000 0.005.379200Local1.000000
5.379200 0.00 38.00Base

38.00
0.38
0.38 20,402.58

20,402.58

LOOP CAPITAL MARKETS USD/DTC781270103 RUDOLPH TECHNOLOGIES INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,600.000 0.0014.280600Local1.000000
14.280600 0.00 16.00Base

16.00
0.43
0.43 22,832.53

22,832.53

LOOP CAPITAL MARKETS USD/DTC781846209 RUSH ENTERPRISES INC CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,100.000 0.0025.415500Local1.000000
25.415500 0.00 21.00Base

21.00
0.99
0.99 53,350.56

53,350.56

LOOP CAPITAL MARKETS USD/DTC783332109 RUTH S HOSPITALITY GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0016.226500Local1.000000
16.226500 0.00 7.00Base

7.00
0.21
0.21 11,351.34

11,351.34

LOOP CAPITAL MARKETS USD/DTC783754104 RYERSON HOLDING CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.006.178300Local1.000000
6.178300 0.00 6.00Base

6.00
0.07
0.07 3,700.91

3,700.91

MERGER NON CASH USD/DTC783764103 RYLAND GROUP INC/THE 01 Oct 2015COMMON STOCK USD1.0 01 Oct 2015

18,700.000 0.0039.099974Local1.000000
39.099974 0.00 0.00Base

0.00
0.00
0.00 731,169.53

731,169.53

LOOP CAPITAL MARKETS USD/DTC783859101 S + T BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD2.5 06 Nov 2015

2,100.000 0.0032.335800Local1.000000
32.335800 0.00 21.00Base

21.00
1.25
1.25 67,882.93

67,882.93

LOOP CAPITAL MARKETS USD/DTC784178303 SFX ENTERTAINMENT INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,600.000 0.001.017900Local1.000000
1.017900 0.00 16.00Base

16.00
0.03
0.03 1,612.61

1,612.61
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LOOP CAPITAL MARKETS USD/DTC784305104 SJW CORP 03 Nov 2015 0.01COMMON STOCK USD1.04 06 Nov 2015

1,000.000 0.0030.328100Local1.000000
30.328100 0.00 10.00Base

10.00
0.56
0.56 30,317.54

30,317.54

LOOP CAPITAL MARKETS USD/DTC78573L106 SABRA HEALTH CARE REIT INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

3,400.000 0.0020.309600Local1.000000
20.309600 0.00 34.00Base

34.00
1.28
1.28 69,017.36

69,017.36

LOOP CAPITAL MARKETS USD/DTC786449207 SAFEGUARD SCIENTIFICS INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

1,200.000 0.0017.149500Local1.000000
17.149500 0.00 12.00Base

12.00
0.38
0.38 20,567.02

20,567.02

LOOP CAPITAL MARKETS USD/DTC78648T100 SAFETY INSURANCE GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0057.145300Local1.000000
57.145300 0.00 10.00Base

10.00
1.06
1.06 57,134.24

57,134.24

LOOP CAPITAL MARKETS USD/DTC786598300 SAGA COMMUNICATIONS INC CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0040.360000Local1.000000
40.360000 0.00 3.00Base

3.00
0.23
0.23 12,104.77

12,104.77

LOOP CAPITAL MARKETS USD/DTC790148100 ST JOE CO/THE 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

11,000.000 0.0019.837300Local1.000000
19.837300 0.00 110.00Base

110.00
4.02
4.02 218,096.28

218,096.28

LOOP CAPITAL MARKETS USD/DTC79970Y105 SANCHEZ ENERGY CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,200.000 0.006.846800Local1.000000
6.846800 0.00 32.00Base

32.00
0.41
0.41 21,877.35

21,877.35

LOOP CAPITAL MARKETS USD/DTC800013104 SANDERSON FARMS INC 03 Nov 2015 4 0.01COMMON STOCK USD1. 10 Nov 2015

1,400.000 0.0071.996900Local1.000000
71.996900 0.00 14.00Base

14.00
1.86
1.86 100,779.80

100,779.80

LOOP CAPITAL MARKETS USD/DTC80007P307 SANDRIDGE ENERGY INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

26,300.000 0.000.392500Local1.000000 263.00 0.19 10,059.56
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0.392500 0.00 263.00Base 0.19 10,059.56

LOOP CAPITAL MARKETS USD/DTC800363103 SANDY SPRING BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

200.000 0.0027.985000Local1.000000
27.985000 0.00 2.00Base

2.00
0.11
0.11 5,594.89

5,594.89

LOOP CAPITAL MARKETS USD/DTC800422107 JOHN B. SANFILIPPO + SON INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0059.945000Local1.000000
59.945000 0.00 4.00Base

4.00
0.45
0.45 23,973.55

23,973.55

LOOP CAPITAL MARKETS USD/DTC801056102 SANMINA CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

5,000.000 0.0024.836200Local1.000000
24.836200 0.00 50.00Base

50.00
2.29
2.29 124,128.71

124,128.71

LOOP CAPITAL MARKETS USD/DTC804395101 SAUL CENTERS INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

100.000 0.0056.149000Local1.000000
56.149000 0.00 1.00Base

1.00
0.11
0.11 5,613.79

5,613.79

LOOP CAPITAL MARKETS USD/DTC806037107 SCANSOURCE INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,700.000 0.0037.992900Local1.000000
37.992900 0.00 17.00Base

17.00
1.19
1.19 64,569.74

64,569.74

LOOP CAPITAL MARKETS USD/DTC806882106 SCHNITZER STEEL INDS INC A 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,600.000 0.0017.462500Local1.000000
17.462500 0.00 16.00Base

16.00
0.52
0.52 27,923.48

27,923.48

LOOP CAPITAL MARKETS USD/DTC807066105 SCHOLASTIC CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,600.000 0.0041.472500Local1.000000
41.472500 0.00 16.00Base

16.00
1.23
1.23 66,338.77

66,338.77

LOOP CAPITAL MARKETS USD/DTC808194104 SCHULMAN (A.) INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

200.000 0.0035.712000Local1.000000
35.712000 0.00 2.00Base

2.00
0.14
0.14 7,140.26

7,140.26

LOOP CAPITAL MARKETS USD/DTC808541106 SCHWEITZER MAUDUIT INTL INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015
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1,600.000 0.0038.072200Local1.000000
38.072200 0.00 16.00Base

16.00
1.13
1.13 60,898.39

60,898.39

LOOP CAPITAL MARKETS USD/DTC80908T101 SCIQUEST INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

800.000 0.0012.393700Local1.000000
12.393700 0.00 8.00Base

8.00
0.19
0.19 9,906.77

9,906.77

LOOP CAPITAL MARKETS USD/DTC811054402 EW SCRIPPS CO/THE A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.0022.480400Local1.000000
22.480400 0.00 13.00Base

13.00
0.54
0.54 29,210.98

29,210.98

LOOP CAPITAL MARKETS USD/DTC811543107 SEABOARD CORP W/D 03 Nov 2015 0.01COMMON STOCK USD1.0 06 Nov 2015

15.000 0.003,245.476000Local1.000000
3,245.476000 0.00 0.15Base

0.15
0.90
0.90 48,681.09

48,681.09

LOOP CAPITAL MARKETS USD/DTC811699107 SEACHANGE INTERNATIONAL INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,100.000 0.006.591000Local1.000000
6.591000 0.00 21.00Base

21.00
0.26
0.26 13,819.84

13,819.84

LOOP CAPITAL MARKETS USD/DTC811707801 SEACOAST BANKING CORP/FL 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

1,500.000 0.0015.410100Local1.000000
15.410100 0.00 15.00Base

15.00
0.43
0.43 23,099.72

23,099.72

LOOP CAPITAL MARKETS USD/DTC811904101 SEACOR HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,100.000 0.0059.248200Local1.000000
59.248200 0.00 11.00Base

11.00
1.20
1.20 65,160.82

65,160.82

LOOP CAPITAL MARKETS USD/DTC81255T108 SEASPINE HOLDINGS CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0014.726000Local1.000000
14.726000 0.00 2.00Base

2.00
0.06
0.06 2,943.14

2,943.14

LOOP CAPITAL MARKETS USD/DTC81618T100 SELECT INCOME REIT 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

3,800.000 0.0020.694700Local1.000000
20.694700 0.00 38.00Base

38.00
1.45
1.45 78,600.41

78,600.41
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LOOP CAPITAL MARKETS USD/DTC81619Q105 SELECT MEDICAL HOLDINGS CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

400.000 0.0011.832300Local1.000000
11.832300 0.00 4.00Base

4.00
0.09
0.09 4,728.83

4,728.83

LOOP CAPITAL MARKETS USD/DTC816300107 SELECTIVE INSURANCE GROUP 03 Nov 2015 0.01COMMON STOCK USD2. 06 Nov 2015

3,400.000 0.0035.905000Local1.000000
35.905000 0.00 34.00Base

34.00
2.25
2.25 122,040.75

122,040.75

LOOP CAPITAL MARKETS USD/DTC816850101 SEMTECH CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,700.000 0.0018.162700Local1.000000
18.162700 0.00 27.00Base

27.00
0.91
0.91 49,011.38

49,011.38

LOOP CAPITAL MARKETS USD/DTC817070501 SENECA FOODS CORP   CL A 03 Nov 2015 0.01COMMON STOCK USD.25 06 Nov 2015

500.000 0.0028.522000Local1.000000
28.522000 0.00 5.00Base

5.00
0.27
0.27 14,255.73

14,255.73

LOOP CAPITAL MARKETS USD/DTC81725T100 SENSIENT TECHNOLOGIES CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

1,000.000 0.0066.255300Local1.000000
66.255300 0.00 10.00Base

10.00
1.22
1.22 66,244.08

66,244.08

LOOP CAPITAL MARKETS USD/DTC817340201 SQBG INC 03 Nov 2015 0.01COMMON STOCK USD.004 06 Nov 2015

300.000 0.0013.397000Local1.000000
13.397000 0.00 3.00Base

3.00
0.08
0.08 4,016.02

4,016.02

MANDATORY EXCHANGE NON CASH USD/DTC07 Dec 2015 07 Dec 2015

2,900.000 0.0013.668948Local1.000000
13.668948 0.00 0.00Base

0.00
0.00
0.00 39,639.95

39,639.95
817340201 Total

3.00 0.080.00 43,655.973,200.000 Local

0.00 3.00 0.08 43,655.97Base

LOOP CAPITAL MARKETS USD/DTC81750R102 SERES THERAPEUTICS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

100.000 0.0030.520000Local1.000000
30.520000 0.00 1.00Base

1.00
0.06
0.06 3,050.94

3,050.94
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LOOP CAPITAL MARKETS USD/DTC81763U100 SERVICESOURCE INTERNATIONAL 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,500.000 0.004.489300Local1.000000
4.489300 0.00 15.00Base

15.00
0.13
0.13 6,718.82

6,718.82

LOOP CAPITAL MARKETS USD/DTC81768T108 SERVISFIRST BANCSHARES INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,400.000 0.0043.320300Local1.000000
43.320300 0.00 14.00Base

14.00
1.12
1.12 60,633.30

60,633.30

LOOP CAPITAL MARKETS USD/DTC818097107 SEVENTY SEVEN ENERGY INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,500.000 0.001.436400Local1.000000
1.436400 0.00 35.00Base

35.00
0.10
0.10 4,992.30

4,992.30

LOOP CAPITAL MARKETS USD/DTC82312B106 SHENANDOAH TELECOMMUNICATION 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

200.000 0.0047.636000Local1.000000
47.636000 0.00 2.00Base

2.00
0.18
0.18 9,525.02

9,525.02

LOOP CAPITAL MARKETS USD/DTC824889109 SHOE CARNIVAL INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0023.184000Local1.000000
23.184000 0.00 10.00Base

10.00
0.43
0.43 23,173.57

23,173.57

LOOP CAPITAL MARKETS USD/DTC825211105 SHORETEL INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

3,100.000 0.009.533700Local1.000000
9.533700 0.00 31.00Base

31.00
0.55
0.55 29,522.92

29,522.92

LOOP CAPITAL MARKETS USD/DTC82568P304 SHUTTERFLY INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

800.000 0.0042.674800Local1.000000
42.674800 0.00 8.00Base

8.00
0.63
0.63 34,131.21

34,131.21

LOOP CAPITAL MARKETS USD/DTC82620P102 SIERRA BANCORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

700.000 0.0016.632900Local1.000000
16.632900 0.00 7.00Base

7.00
0.22
0.22 11,635.81

11,635.81

LOOP CAPITAL MARKETS USD/DTC826565103 SIGMA DESIGNS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015
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2,100.000 0.008.940400Local1.000000
8.940400 0.00 21.00Base

21.00
0.35
0.35 18,753.49

18,753.49

LOOP CAPITAL MARKETS USD/DTC826919102 SILICON LABORATORIES INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

700.000 0.0049.583400Local1.000000
49.583400 0.00 7.00Base

7.00
0.64
0.64 34,700.74

34,700.74

LOOP CAPITAL MARKETS USD/DTC82735Q102 SILVER BAY REALTY TRUST CORP 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

2,200.000 0.0016.477500Local1.000000
16.477500 0.00 22.00Base

22.00
0.67
0.67 36,227.83

36,227.83

LOOP CAPITAL MARKETS USD/DTC82817Q103 SILVER SPRING NETWORKS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

200.000 0.0012.981800Local1.000000
12.981800 0.00 2.00Base

2.00
0.05
0.05 2,594.31

2,594.31

LOOP CAPITAL MARKETS USD/DTC828730200 SIMMONS FIRST NATL CORP CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,800.000 0.0052.199400Local1.000000
52.199400 0.00 18.00Base

18.00
1.73
1.73 93,939.19

93,939.19

LOOP CAPITAL MARKETS USD/DTC829073105 SIMPSON MANUFACTURING CO INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,300.000 0.0037.992600Local1.000000
37.992600 0.00 23.00Base

23.00
1.61
1.61 87,358.37

87,358.37

LOOP CAPITAL MARKETS USD/DTC83013P105 SIZMEK INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,300.000 0.006.224200Local1.000000
6.224200 0.00 13.00Base

13.00
0.15
0.15 8,078.31

8,078.31

LOOP CAPITAL MARKETS USD/DTC83083J104 SKULLCANDY INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

800.000 0.006.010000Local1.000000
6.010000 0.00 8.00Base

8.00
0.09
0.09 4,799.91

4,799.91

LOOP CAPITAL MARKETS USD/DTC830879102 SKYWEST INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

3,100.000 0.0019.492800Local1.000000
19.492800 0.00 31.00Base

31.00
1.12
1.12 60,395.56

60,395.56
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LOOP CAPITAL MARKETS USD/DTC83190B101 SMART + FINAL STORES INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,500.000 0.0015.220200Local1.000000
15.220200 0.00 15.00Base

15.00
0.43
0.43 22,814.87

22,814.87

LOOP CAPITAL MARKETS USD/DTC833551104 SNYDERS LANCE INC 03 Nov 2015 0.01COMMON STOCK USD.833 06 Nov 2015

2,900.000 0.0036.858000Local1.000000
36.858000 0.00 29.00Base

29.00
1.97
1.97 106,857.23

106,857.23

LOOP CAPITAL MARKETS USD/DTC835451105 SONIC CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

800.000 0.0029.204800Local1.000000
29.204800 0.00 8.00Base

8.00
0.43
0.43 23,355.41

23,355.41

LOOP CAPITAL MARKETS USD/DTC83545G102 SONIC AUTOMOTIVE INC CLASS A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,000.000 0.0024.975200Local1.000000
24.975200 0.00 20.00Base

20.00
0.92
0.92 49,929.48

49,929.48

LOOP CAPITAL MARKETS USD/DTC835916503 SONUS NETWORKS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

3,000.000 0.006.908300Local1.000000
6.908300 0.00 30.00Base

30.00
0.39
0.39 20,694.51

20,694.51

LOOP CAPITAL MARKETS USD/DTC838518108 SOUTH JERSEY INDUSTRIES 03 Nov 2015 0.01COMMON STOCK USD1.25 06 Nov 2015

4,100.000 0.0026.694400Local1.000000
26.694400 0.00 41.00Base

41.00
2.02
2.02 109,404.02

109,404.02

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC840441109 SOUTH STATE CORP 07 Oct 2015 0.02COMMON STOCK USD2.5 13 Oct 2015

100.000 0.0076.590000Local1.000000
76.590000 0.00 1.50Base

1.50
0.15
0.15 7,657.35

7,657.35

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,400.000 0.0077.374600Local1.000000
77.374600 0.00 14.00Base

14.00
2.00
2.00 108,308.44

108,308.44
840441109 Total

15.50 2.150.00 115,965.791,500.000 Local

0.00 15.50 2.15 115,965.79Base
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LOOP CAPITAL MARKETS USD/DTC84470P109 SOUTHSIDE BANCSHARES INC 03 Nov 2015 0.01COMMON STOCK USD1.25 06 Nov 2015

1,500.000 0.0027.556600Local1.000000
27.556600 0.00 15.00Base

15.00
0.77
0.77 41,319.13

41,319.13

LOOP CAPITAL MARKETS USD/DTC844767103 SOUTHWEST BANCORP INC/OKLA 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,100.000 0.0017.484500Local1.000000
17.484500 0.00 11.00Base

11.00
0.36
0.36 19,221.59

19,221.59

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC844895102 SOUTHWEST GAS CORP 07 Oct 2015 0.02COMMON STOCK USD1. 13 Oct 2015

100.000 0.0059.960000Local1.000000
59.960000 0.00 1.50Base

1.50
0.12
0.12 5,994.38

5,994.38

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

2,900.000 0.0060.689600Local1.000000
60.689600 0.00 29.00Base

29.00
3.24
3.24 175,967.60

175,967.60
844895102 Total

30.50 3.360.00 181,961.983,000.000 Local

0.00 30.50 3.36 181,961.98Base

LOOP CAPITAL MARKETS USD/DTC84610H108 SOVRAN SELF STORAGE INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

301.000 0.00100.453400Local1.000000
100.453400 0.00 3.01Base

3.01
0.56
0.56 30,232.90

30,232.90

LOOP CAPITAL MARKETS USD/DTC847215100 SPARTANNASH CO 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,000.000 0.0028.349000Local1.000000
28.349000 0.00 10.00Base

10.00
0.53
0.53 28,338.47

28,338.47

LOOP CAPITAL MARKETS USD/DTC847235108 SPARTON CORP 03 Nov 2015 0.01COMMON STOCK USD1.25 06 Nov 2015

200.000 0.0023.495000Local1.000000
23.495000 0.00 2.00Base

2.00
0.09
0.09 4,696.91

4,696.91

LOOP CAPITAL MARKETS USD/DTC84763A108 SPECTRUM PHARMACEUTICALS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

3,000.000 0.005.381200Local1.000000 30.00 0.30 16,113.30
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5.381200 0.00 30.00Base 0.30 16,113.30

LOOP CAPITAL MARKETS USD/DTC847788106 SPEEDWAY MOTORSPORTS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0018.962900Local1.000000
18.962900 0.00 7.00Base

7.00
0.25
0.25 13,266.78

13,266.78

LOOP CAPITAL MARKETS USD/DTC84863T106 SPOK HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,300.000 0.0017.993900Local1.000000
17.993900 0.00 13.00Base

13.00
0.44
0.44 23,378.63

23,378.63

LOOP CAPITAL MARKETS USD/DTC84920Y106 SPORTSMAN S WAREHOUSE HOLDIN 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0010.828300Local1.000000
10.828300 0.00 6.00Base

6.00
0.12
0.12 6,490.86

6,490.86

MERGER NON CASH USD/DTC85223W101 SQUARE 1 FINANCIAL INC   A 08 Oct 2015COMMON STOCK USD.01 08 Oct 2015

6,850.000 0.0024.422566Local1.000000
24.422566 0.00 0.00Base

0.00
0.00
0.00 167,294.58

167,294.58

LOOP CAPITAL MARKETS USD/DTC85254C305 STAGE STORES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,900.000 0.0010.541800Local1.000000
10.541800 0.00 19.00Base

19.00
0.37
0.37 20,010.05

20,010.05

LOOP CAPITAL MARKETS USD/DTC85254J102 STAG INDUSTRIAL INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

3,900.000 0.0020.979500Local1.000000
20.979500 0.00 39.00Base

39.00
1.51
1.51 81,779.54

81,779.54

LOOP CAPITAL MARKETS USD/DTC853666105 STANDARD MOTOR PRODS 03 Nov 2015 0.01COMMON STOCK USD2. 06 Nov 2015

1,200.000 0.0045.040900Local1.000000
45.040900 0.00 12.00Base

12.00
1.00
1.00 54,036.08

54,036.08

REVERSE SPLIT NON CASH USD/DTC85375C101 STANDARD PACIFIC CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

89,710.000 0.005.584829Local1.000000
5.584829 0.00 0.00Base

0.00
0.00
0.00 501,015.05

501,015.05

LOOP CAPITAL MARKETS USD/DTC854231107 STANDEX INTERNATIONAL CORP 03 Nov 2015 0.01COMMON STOCK USD1.5 06 Nov 2015
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200.000 0.0091.281000Local1.000000
91.281000 0.00 2.00Base

2.00
0.34
0.34 18,253.86

18,253.86

LOOP CAPITAL MARKETS USD/DTC855707105 STATE AUTO FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

900.000 0.0024.466100Local1.000000
24.466100 0.00 9.00Base

9.00
0.41
0.41 22,010.08

22,010.08

LOOP CAPITAL MARKETS USD/DTC856190103 STATE BANK FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,100.000 0.0021.793300Local1.000000
21.793300 0.00 21.00Base

21.00
0.85
0.85 45,744.08

45,744.08

LOOP CAPITAL MARKETS USD/DTC85711T305 STATE NATIONAL COS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,700.000 0.009.302300Local1.000000
9.302300 0.00 17.00Base

17.00
0.30
0.30 15,796.61

15,796.61

LOOP CAPITAL MARKETS USD/DTC858375108 STEIN MART INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,800.000 0.009.035600Local1.000000
9.035600 0.00 18.00Base

18.00
0.30
0.30 16,245.78

16,245.78

LOOP CAPITAL MARKETS USD/DTC858586100 STEPAN CO 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

600.000 0.0054.227300Local1.000000
54.227300 0.00 6.00Base

6.00
0.60
0.60 32,529.78

32,529.78

LOOP CAPITAL MARKETS USD/DTC85858C107 STEMLINE THERAPEUTICS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

800.000 0.009.116600Local1.000000
9.116600 0.00 8.00Base

8.00
0.14
0.14 7,285.14

7,285.14

LOOP CAPITAL MARKETS USD/DTC85917A100 STERLING BANCORP/DE 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

7,300.000 0.0015.673000Local1.000000
15.673000 0.00 73.00Base

73.00
2.11
2.11 114,337.79

114,337.79

LOOP CAPITAL MARKETS USD/DTC860372101 STEWART INFORMATION SERVICES 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,400.000 0.0041.109900Local1.000000
41.109900 0.00 14.00Base

14.00
1.06
1.06 57,538.80

57,538.80
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LOOP CAPITAL MARKETS USD/DTC860630102 STIFEL FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD.15 06 Nov 2015

4,100.000 0.0045.977200Local1.000000
45.977200 0.00 41.00Base

41.00
3.47
3.47 188,462.05

188,462.05

LOOP CAPITAL MARKETS USD/DTC86074Q102 STILLWATER MINING CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

5,000.000 0.009.622400Local1.000000
9.622400 0.00 50.00Base

50.00
0.89
0.89 48,061.11

48,061.11

LOOP CAPITAL MARKETS USD/DTC861025104 STOCK YARDS BANCORP INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

900.000 0.0038.730600Local1.000000
38.730600 0.00 9.00Base

9.00
0.65
0.65 34,847.89

34,847.89

LOOP CAPITAL MARKETS USD/DTC861642106 STONE ENERGY CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,500.000 0.006.570100Local1.000000
6.570100 0.00 35.00Base

35.00
0.43
0.43 22,959.92

22,959.92

LOOP CAPITAL MARKETS USD/DTC861811107 STONEGATE BANK 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0031.971700Local1.000000
31.971700 0.00 6.00Base

6.00
0.36
0.36 19,176.66

19,176.66

LOOP CAPITAL MARKETS USD/DTC86181Q300 STONEGATE MORTGAGE CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.005.768600Local1.000000
5.768600 0.00 7.00Base

7.00
0.08
0.08 4,030.94

4,030.94

LOOP CAPITAL MARKETS USD/DTC862121100 STORE CAPITAL CORP 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

2,300.000 0.0022.820000Local1.000000
22.820000 0.00 23.00Base

23.00
0.97
0.97 52,462.03

52,462.03

LOOP CAPITAL MARKETS USD/DTC86272T106 STRATEGIC HOTELS + RESORTS I 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

16,700.000 0.0014.102000Local1.000000
14.102000 0.00 167.00Base

167.00
4.34
4.34 235,332.06

235,332.06

MERGER USD/DTC14 Dec 2015 14 Dec 2015

159,020.000 0.0014.250000Local1.000000 0.00 0.00 2,266,035.00
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14.250000 0.00 0.00Base 0.00 2,266,035.00
86272T106 Total

167.00 4.340.00 2,501,367.06175,720.000 Local

0.00 167.00 4.34 2,501,367.06Base

LOOP CAPITAL MARKETS USD/DTC863111100 STRATTEC SECURITY CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0060.630000Local1.000000
60.630000 0.00 2.00Base

2.00
0.23
0.23 12,123.77

12,123.77

LOOP CAPITAL MARKETS USD/DTC863236105 STRAYER EDUCATION INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0053.132500Local1.000000
53.132500 0.00 4.00Base

4.00
0.40
0.40 21,248.60

21,248.60

LOOP CAPITAL MARKETS USD/DTC864739107 SUFFOLK BANCORP 03 Nov 2015 0.01COMMON STOCK USD2.5 06 Nov 2015

700.000 0.0031.265700Local1.000000
31.265700 0.00 7.00Base

7.00
0.41
0.41 21,878.58

21,878.58

LOOP CAPITAL MARKETS USD/DTC866082100 SUMMIT HOTEL PROPERTIES INC 03 Nov 2015 0.01REIT 06 Nov 2015

5,300.000 0.0013.587100Local1.000000
13.587100 0.00 53.00Base

53.00
1.33
1.33 71,957.30

71,957.30

LOOP CAPITAL MARKETS USD/DTC86663B201 SUN BANCORP INC NJ 03 Nov 2015 0.01COMMON STOCK USD5.0 06 Nov 2015

600.000 0.0020.903300Local1.000000
20.903300 0.00 6.00Base

6.00
0.24
0.24 12,535.74

12,535.74

LOOP CAPITAL MARKETS USD/DTC866674104 SUN COMMUNITIES INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

2,400.000 0.0065.210000Local1.000000
65.210000 0.00 24.00Base

24.00
2.88
2.88 156,477.12

156,477.12

LOOP CAPITAL MARKETS USD/DTC86722A103 SUNCOKE ENERGY INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,200.000 0.005.159200Local1.000000
5.159200 0.00 12.00Base

12.00
0.12
0.12 6,178.92

6,178.92

LOOP CAPITAL MARKETS USD/DTC86771W105 SUNRUN INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015
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1,000.000 0.007.492900Local1.000000
7.492900 0.00 10.00Base

10.00
0.14
0.14 7,482.76

7,482.76

LOOP CAPITAL MARKETS USD/DTC867892101 SUNSTONE HOTEL INVESTORS INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

12,600.000 0.0014.636200Local1.000000
14.636200 0.00 126.00Base

126.00
3.40
3.40 184,286.72

184,286.72

LOOP CAPITAL MARKETS USD/DTC868168105 SUPERIOR INDUSTRIES INTL 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,400.000 0.0018.583200Local1.000000
18.583200 0.00 14.00Base

14.00
0.48
0.48 26,002.00

26,002.00

LOOP CAPITAL MARKETS USD/DTC868536103 SUPERVALU INC W/D 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

15,900.000 0.006.791500Local1.000000
6.791500 0.00 159.00Base

159.00
1.99
1.99 107,823.86

107,823.86

LOOP CAPITAL MARKETS USD/DTC868873100 SURMODICS INC 03 Nov 2015 0.01COMMON STOCK USD.05 06 Nov 2015

700.000 0.0021.751400Local1.000000
21.751400 0.00 7.00Base

7.00
0.29
0.29 15,218.69

15,218.69

LOOP CAPITAL MARKETS USD/DTC871237103 SYKES ENTERPRISES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,400.000 0.0030.030800Local1.000000
30.030800 0.00 24.00Base

24.00
1.33
1.33 72,048.59

72,048.59

LOOP CAPITAL MARKETS USD/DTC87151Q106 SYMETRA FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,600.000 0.0031.707700Local1.000000
31.707700 0.00 46.00Base

46.00
2.69
2.69 145,806.73

145,806.73

LOOP CAPITAL MARKETS USD/DTC87162W100 SYNNEX CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,700.000 0.0092.173000Local1.000000
92.173000 0.00 17.00Base

17.00
2.89
2.89 156,674.21

156,674.21

LOOP CAPITAL MARKETS USD/DTC87164C102 SYNUTRA INTERNATIONAL INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

100.000 0.005.819000Local1.000000
5.819000 0.00 1.00Base

1.00
0.02
0.02 580.88

580.88
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LOOP CAPITAL MARKETS USD/DTC87164P103 SYNERGY RESOURCES CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

5,600.000 0.0011.832200Local1.000000
11.832200 0.00 56.00Base

56.00
1.22
1.22 66,203.10

66,203.10

LOOP CAPITAL MARKETS USD/DTC871851101 SYSTEMAX INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.009.737800Local1.000000
9.737800 0.00 7.00Base

7.00
0.13
0.13 6,809.33

6,809.33

LOOP CAPITAL MARKETS USD/DTC872625108 TRC COS INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

1,000.000 0.0011.437000Local1.000000
11.437000 0.00 10.00Base

10.00
0.22
0.22 11,426.78

11,426.78

LOOP CAPITAL MARKETS USD/DTC87265H109 TRI POINTE GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

9,200.000 0.0013.066500Local1.000000
13.066500 0.00 92.00Base

92.00
2.22
2.22 120,117.58

120,117.58

LOOP CAPITAL MARKETS USD/DTC87305R109 TTM TECHNOLOGIES 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

3,600.000 0.007.849900Local1.000000
7.849900 0.00 36.00Base

36.00
0.52
0.52 28,223.12

28,223.12

LOOP CAPITAL MARKETS USD/DTC874054109 TAKE TWO INTERACTIVE SOFTWRE 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,500.000 0.0033.698000Local1.000000
33.698000 0.00 25.00Base

25.00
1.56
1.56 84,218.44

84,218.44

LOOP CAPITAL MARKETS USD/DTC874083108 TAL INTERNATIONAL GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,000.000 0.0017.504000Local1.000000
17.504000 0.00 20.00Base

20.00
0.65
0.65 34,987.35

34,987.35

LOOP CAPITAL MARKETS USD/DTC87422J105 TALEN ENERGY CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

5,100.000 0.009.066300Local1.000000
9.066300 0.00 51.00Base

51.00
0.86
0.86 46,186.27

46,186.27

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC87482X101 TALMER BANCORP INC  CL A 07 Oct 2015 0.02COMMON STOCK USD1.0 13 Oct 2015

2,300.000 0.0016.405300Local1.000000 34.50 0.70 37,696.99
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16.405300 0.00 34.50Base 0.70 37,696.99

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

3,000.000 0.0017.445000Local1.000000
17.445000 0.00 30.00Base

30.00
0.97
0.97 52,304.03

52,304.03
87482X101 Total

64.50 1.670.00 90,001.025,300.000 Local

0.00 64.50 1.67 90,001.02Base

LOOP CAPITAL MARKETS USD/DTC87724P106 TAYLOR MORRISON HOME CORP A 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,900.000 0.0018.482900Local1.000000
18.482900 0.00 19.00Base

19.00
0.65
0.65 35,097.86

35,097.86

LOOP CAPITAL MARKETS USD/DTC878237106 TECH DATA CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,200.000 0.0074.801800Local1.000000
74.801800 0.00 22.00Base

22.00
3.03
3.03 164,538.93

164,538.93

LOOP CAPITAL MARKETS USD/DTC87874R100 TECHTARGET 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

800.000 0.009.531100Local1.000000
9.531100 0.00 8.00Base

8.00
0.15
0.15 7,616.73

7,616.73

LOOP CAPITAL MARKETS USD/DTC879080109 TEJON RANCH CO 03 Nov 2015 0.01COMMON STOCK USD.5 06 Nov 2015

900.000 0.0022.978900Local1.000000
22.978900 0.00 9.00Base

9.00
0.39
0.39 20,671.62

20,671.62

LOOP CAPITAL MARKETS USD/DTC87918A105 TELADOC INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

200.000 0.0018.150000Local1.000000
18.150000 0.00 2.00Base

2.00
0.07
0.07 3,627.93

3,627.93

LOOP CAPITAL MARKETS USD/DTC87929J103 TELECOMMUNICATION SYSTEMS A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,000.000 0.004.534300Local1.000000
4.534300 0.00 30.00Base

30.00
0.26
0.26 13,572.64

13,572.64

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC879360105 TELEDYNE TECHNOLOGIES INC 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015
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100.000 0.0086.410000Local1.000000
86.410000 0.00 1.50Base

1.50
0.16
0.16 8,639.34

8,639.34

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,600.000 0.0091.619500Local1.000000
91.619500 0.00 16.00Base

16.00
2.70
2.70 146,572.50

146,572.50
879360105 Total

17.50 2.860.00 155,211.841,700.000 Local

0.00 17.50 2.86 155,211.84Base

LOOP CAPITAL MARKETS USD/DTC879455103 TELENAV INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,700.000 0.007.130600Local1.000000
7.130600 0.00 17.00Base

17.00
0.23
0.23 12,104.79

12,104.79

LOOP CAPITAL MARKETS USD/DTC879939106 TELETECH HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0029.478000Local1.000000
29.478000 0.00 5.00Base

5.00
0.28
0.28 14,733.72

14,733.72

LOOP CAPITAL MARKETS USD/DTC88104M101 TERRAFORM GLOBAL INC   CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,100.000 0.007.882000Local1.000000
7.882000 0.00 21.00Base

21.00
0.31
0.31 16,530.89

16,530.89

LOOP CAPITAL MARKETS USD/DTC88145X108 TERRITORIAL BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0027.910000Local1.000000
27.910000 0.00 6.00Base

6.00
0.31
0.31 16,739.69

16,739.69

LOOP CAPITAL MARKETS USD/DTC88146M101 TERRENO REALTY CORP 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

2,600.000 0.0022.662900Local1.000000
22.662900 0.00 26.00Base

26.00
1.09
1.09 58,896.45

58,896.45

LOOP CAPITAL MARKETS USD/DTC88157K101 TESCO CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,400.000 0.008.774400Local1.000000
8.774400 0.00 24.00Base

24.00
0.39
0.39 21,034.17

21,034.17
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LOOP CAPITAL MARKETS USD/DTC88162F105 TETRA TECHNOLOGIES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,800.000 0.007.233300Local1.000000
7.233300 0.00 48.00Base

48.00
0.64
0.64 34,671.20

34,671.20

LOOP CAPITAL MARKETS USD/DTC88162G103 TETRA TECH INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,600.000 0.0027.445000Local1.000000
27.445000 0.00 36.00Base

36.00
1.82
1.82 98,764.18

98,764.18

LOOP CAPITAL MARKETS USD/DTC88164L100 TESSERA TECHNOLOGIES INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,300.000 0.0035.762000Local1.000000
35.762000 0.00 13.00Base

13.00
0.86
0.86 46,476.74

46,476.74

LOOP CAPITAL MARKETS USD/DTC88224Q107 TEXAS CAPITAL BANCSHARES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,600.000 0.0057.195400Local1.000000
57.195400 0.00 26.00Base

26.00
2.74
2.74 148,679.30

148,679.30

LOOP CAPITAL MARKETS USD/DTC88362T103 THERMON GROUP HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,700.000 0.0020.225300Local1.000000
20.225300 0.00 17.00Base

17.00
0.64
0.64 34,365.37

34,365.37

LOOP CAPITAL MARKETS USD/DTC885807206 THRESHOLD PHARMACEUTICALS 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

200.000 0.004.025000Local1.000000
4.025000 0.00 2.00Base

2.00
0.02
0.02 802.98

802.98

LOOP CAPITAL MARKETS USD/DTC886423102 TIDEWATER INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

2,800.000 0.0012.831800Local1.000000
12.831800 0.00 28.00Base

28.00
0.67
0.67 35,900.37

35,900.37

LOOP CAPITAL MARKETS USD/DTC886885102 TILLY S INC CLASS A SHRS 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

700.000 0.007.303600Local1.000000
7.303600 0.00 7.00Base

7.00
0.10
0.10 5,105.42

5,105.42

LOOP CAPITAL MARKETS USD/DTC887228104 TIME INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

6,700.000 0.0019.211100Local1.000000 67.00 2.37 128,645.00
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19.211100 0.00 67.00Base 2.37 128,645.00

LOOP CAPITAL MARKETS USD/DTC887399103 TIMKENSTEEL CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,400.000 0.0012.596700Local1.000000
12.596700 0.00 24.00Base

24.00
0.56
0.56 30,207.52

30,207.52

LOOP CAPITAL MARKETS USD/DTC88822Q103 TIPTREE FINANCIAL INC   A 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,800.000 0.006.975600Local1.000000
6.975600 0.00 18.00Base

18.00
0.24
0.24 12,537.84

12,537.84

LOOP CAPITAL MARKETS USD/DTC88830M102 TITAN INTERNATIONAL INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,500.000 0.007.352800Local1.000000
7.352800 0.00 25.00Base

25.00
0.34
0.34 18,356.66

18,356.66

LOOP CAPITAL MARKETS USD/DTC88830R101 TITAN MACHINERY INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,100.000 0.0012.687700Local1.000000
12.687700 0.00 11.00Base

11.00
0.26
0.26 13,945.21

13,945.21

LOOP CAPITAL MARKETS USD/DTC88907J107 TOKAI PHARMACEUTICALS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

300.000 0.0011.133000Local1.000000
11.133000 0.00 3.00Base

3.00
0.07
0.07 3,336.83

3,336.83

LOOP CAPITAL MARKETS USD/DTC890110109 TOMPKINS FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

900.000 0.0056.196700Local1.000000
56.196700 0.00 9.00Base

9.00
0.94
0.94 50,567.09

50,567.09

LOOP CAPITAL MARKETS USD/DTC890516107 TOOTSIE ROLL INDS 03 Nov 2015 0.01COMMON STOCK USD.694 06 Nov 2015

700.000 0.0032.110000Local1.000000
32.110000 0.00 7.00Base

7.00
0.42
0.42 22,469.58

22,469.58

LOOP CAPITAL MARKETS USD/DTC891826109 TOWER INTERNATIONAL INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.0027.458300Local1.000000
27.458300 0.00 6.00Base

6.00
0.31
0.31 16,468.67

16,468.67

LOOP CAPITAL MARKETS USD/DTC89214P109 TOWNE BANK 03 Nov 2015 0.01COMMON STOCK USD1.66 06 Nov 2015
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2,800.000 0.0021.262000Local1.000000
21.262000 0.00 28.00Base

28.00
1.10
1.10 59,504.50

59,504.50

LOOP CAPITAL MARKETS USD/DTC892231101 TOWNSQUARE MEDIA INC   CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0010.985000Local1.000000
10.985000 0.00 4.00Base

4.00
0.09
0.09 4,389.91

4,389.91

LOOP CAPITAL MARKETS USD/DTC89366M201 TRANSENTERIX INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,400.000 0.002.661300Local1.000000
2.661300 0.00 24.00Base

24.00
0.12
0.12 6,363.00

6,363.00

LOOP CAPITAL MARKETS USD/DTC894650100 TREDEGAR CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,200.000 0.0015.203300Local1.000000
15.203300 0.00 12.00Base

12.00
0.34
0.34 18,231.62

18,231.62

LOOP CAPITAL MARKETS USD/DTC89469A104 TREEHOUSE FOODS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,600.000 0.0083.895900Local1.000000
83.895900 0.00 26.00Base

26.00
4.02
4.02 218,099.32

218,099.32

LOOP CAPITAL MARKETS USD/DTC89600B201 TRIANGLE PETROLEUM CORP 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

2,800.000 0.001.411700Local1.000000
1.411700 0.00 28.00Base

28.00
0.08
0.08 3,924.68

3,924.68

LOOP CAPITAL MARKETS USD/DTC896082104 TRIBUNE PUBLISHING CO 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

700.000 0.0010.031400Local1.000000
10.031400 0.00 7.00Base

7.00
0.13
0.13 7,014.85

7,014.85

LOOP CAPITAL MARKETS USD/DTC896095106 TRICO BANCSHARES 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,400.000 0.0026.616400Local1.000000
26.616400 0.00 14.00Base

14.00
0.69
0.69 37,248.27

37,248.27

LOOP CAPITAL MARKETS USD/DTC896215209 TRIMAS CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,600.000 0.0020.745800Local1.000000
20.745800 0.00 26.00Base

26.00
1.00
1.00 53,912.08

53,912.08
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LOOP CAPITAL MARKETS USD/DTC896288107 TRINET GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

200.000 0.0018.326000Local1.000000
18.326000 0.00 2.00Base

2.00
0.07
0.07 3,663.13

3,663.13

LOOP CAPITAL MARKETS USD/DTC896749108 TRIPLE S MANAGEMENT CORP B 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,400.000 0.0021.309700Local1.000000
21.309700 0.00 14.00Base

14.00
0.55
0.55 29,819.03

29,819.03

LOOP CAPITAL MARKETS USD/DTC89678F100 TRISTATE CAPITAL HLDGS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,300.000 0.0012.472300Local1.000000
12.472300 0.00 13.00Base

13.00
0.30
0.30 16,200.69

16,200.69

LOOP CAPITAL MARKETS USD/DTC89679E300 TRIUMPH BANCORP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

900.000 0.0016.598900Local1.000000
16.598900 0.00 9.00Base

9.00
0.28
0.28 14,929.73

14,929.73

LOOP CAPITAL MARKETS USD/DTC898202106 TRUPANION INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

100.000 0.007.000000Local1.000000
7.000000 0.00 1.00Base

1.00
0.02
0.02 698.98

698.98

LOOP CAPITAL MARKETS USD/DTC898349105 TRUSTCO BANK CORP NY 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

5,800.000 0.006.323000Local1.000000
6.323000 0.00 58.00Base

58.00
0.68
0.68 36,614.72

36,614.72

LOOP CAPITAL MARKETS USD/DTC898402102 TRUSTMARK CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

4,100.000 0.0024.901000Local1.000000
24.901000 0.00 41.00Base

41.00
1.88
1.88 102,051.22

102,051.22

LOOP CAPITAL MARKETS USD/DTC899035505 TUESDAY MORNING CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.005.950000Local1.000000
5.950000 0.00 4.00Base

4.00
0.05
0.05 2,375.95

2,375.95

LOOP CAPITAL MARKETS USD/DTC901109108 TUTOR PERINI CORP 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

2,300.000 0.0017.563800Local1.000000 23.00 0.75 40,372.99
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17.563800 0.00 23.00Base 0.75 40,372.99

LOOP CAPITAL MARKETS USD/DTC901476101 TWIN DISC INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

500.000 0.0011.580000Local1.000000
11.580000 0.00 5.00Base

5.00
0.11
0.11 5,784.89

5,784.89

LOOP CAPITAL MARKETS USD/DTC902104108 II VI INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

3,100.000 0.0018.222600Local1.000000
18.222600 0.00 31.00Base

31.00
1.04
1.04 56,458.02

56,458.02

LOOP CAPITAL MARKETS USD/DTC902748102 UIL HOLDINGS CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

3,400.000 0.0051.240400Local1.000000
51.240400 0.00 34.00Base

34.00
3.21
3.21 174,180.15

174,180.15

MERGER USD/DTC17 Dec 2015

32,766.000 0.0047.417664Local1.000000
47.417664 0.00 0.00Base

0.00
0.00
0.00 1,553,687.21

1,553,687.21

MERGER USD/DTC17 Dec 2015 CANCEL

-32,766.000 0.0047.417664Local1.000000
47.417664 0.00 0.00Base

0.00
0.00
0.00 -1,553,687.21

-1,553,687.21

MERGER USD/DTC17 Dec 2015 17 Dec 2015

32,766.000 0.0047.417664Local1.000000
47.417664 0.00 0.00Base

0.00
0.00
0.00 1,553,687.21

1,553,687.21
902748102 Total

34.00 3.210.00 1,727,867.3636,166.000 Local

0.00 34.00 3.21 1,727,867.36Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC902788108 UMB FINANCIAL CORP 07 Oct 2015 0.02COMMON STOCK USD1. 13 Oct 2015

100.000 0.0051.770000Local1.000000
51.770000 0.00 1.50Base

1.50
0.10
0.10 5,175.40

5,175.40

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

2,400.000 0.0051.447100Local1.000000 24.00 2.28 123,446.76
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51.447100 0.00 24.00Base 2.28 123,446.76
902788108 Total

25.50 2.380.00 128,622.162,500.000 Local

0.00 25.50 2.38 128,622.16Base

LOOP CAPITAL MARKETS USD/DTC902925106 USA TRUCK INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0019.330000Local1.000000
19.330000 0.00 3.00Base

3.00
0.11
0.11 5,795.89

5,795.89

LOOP CAPITAL MARKETS USD/DTC903002103 UMH PROPERTIES INC 03 Nov 2015 0.01REIT USD.1 06 Nov 2015

1,300.000 0.009.956200Local1.000000
9.956200 0.00 13.00Base

13.00
0.24
0.24 12,929.82

12,929.82

LOOP CAPITAL MARKETS USD/DTC90347A100 UBIQUITI NETWORKS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

100.000 0.0029.869000Local1.000000
29.869000 0.00 1.00Base

1.00
0.06
0.06 2,985.84

2,985.84

LOOP CAPITAL MARKETS USD/DTC90385V107 ULTRA CLEAN HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,900.000 0.005.254700Local1.000000
5.254700 0.00 19.00Base

19.00
0.19
0.19 9,964.74

9,964.74

LOOP CAPITAL MARKETS USD/DTC903914109 ULTRA PETROLEUM CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

4,800.000 0.005.347400Local1.000000
5.347400 0.00 48.00Base

48.00
0.48
0.48 25,619.04

25,619.04

LOOP CAPITAL MARKETS USD/DTC904034105 ULTRATECH INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,700.000 0.0016.373400Local1.000000
16.373400 0.00 17.00Base

17.00
0.52
0.52 27,817.26

27,817.26

LOOP CAPITAL MARKETS USD/DTC904214103 UMPQUA HOLDINGS CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

13,400.000 0.0016.983400Local1.000000
16.983400 0.00 134.00Base

134.00
4.19
4.19 227,439.37

227,439.37

LOOP CAPITAL MARKETS USD/DTC904677200 UNIFI INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015
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800.000 0.0030.163500Local1.000000
30.163500 0.00 8.00Base

8.00
0.45
0.45 24,122.35

24,122.35

LOOP CAPITAL MARKETS USD/DTC904708104 UNIFIRST CORP/MA 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

901.000 0.00106.856800Local1.000000
106.856800 0.00 9.01Base

9.01
1.78
1.78 96,267.19

96,267.19

LOOP CAPITAL MARKETS USD/DTC90478E103 UNILIFE CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,200.000 0.000.841200Local1.000000
0.841200 0.00 12.00Base

12.00
0.02
0.02 997.42

997.42

LOOP CAPITAL MARKETS USD/DTC90539J109 UNION BANKSHARES CORP 03 Nov 2015 0.01COMMON STOCK USD1.33 06 Nov 2015

2,700.000 0.0025.835700Local1.000000
25.835700 0.00 27.00Base

27.00
1.29
1.29 69,728.10

69,728.10

LOOP CAPITAL MARKETS USD/DTC909214306 UNISYS CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,200.000 0.0014.275700Local1.000000
14.275700 0.00 12.00Base

12.00
0.32
0.32 17,118.52

17,118.52

LOOP CAPITAL MARKETS USD/DTC909218109 UNIT CORP 03 Nov 2015 0.01COMMON STOCK USD.2 06 Nov 2015

3,100.000 0.0017.275400Local1.000000
17.275400 0.00 31.00Base

31.00
0.99
0.99 53,521.75

53,521.75

LOOP CAPITAL MARKETS USD/DTC909839102 UNITED COMMUNITY FINANCIAL 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

3,000.000 0.005.553300Local1.000000
5.553300 0.00 30.00Base

30.00
0.31
0.31 16,629.59

16,629.59

LOOP CAPITAL MARKETS USD/DTC90984P303 UNITED COMMUNITY BANKS/GA 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

3,200.000 0.0020.495600Local1.000000
20.495600 0.00 32.00Base

32.00
1.21
1.21 65,552.71

65,552.71

LOOP CAPITAL MARKETS USD/DTC909907107 UNITED BANKSHARES INC 03 Nov 2015 0.01COMMON STOCK USD2.5 06 Nov 2015

4,200.000 0.0040.456400Local1.000000
40.456400 0.00 42.00Base

42.00
3.13
3.13 169,871.75

169,871.75

Books Closed Prepared by State StreetPage 1625



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS USD/DTC910187103 UNITED DEVELOPMENT FUNDING I 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

1,800.000 0.0017.216100Local1.000000
17.216100 0.00 18.00Base

18.00
0.58
0.58 30,970.40

30,970.40

LOOP CAPITAL MARKETS USD/DTC910304104 UNITED FINANCIAL BANCORP INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,500.000 0.0013.258000Local1.000000
13.258000 0.00 25.00Base

25.00
0.61
0.61 33,119.39

33,119.39

LOOP CAPITAL MARKETS USD/DTC910340108 UNITED FIRE GROUP INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,300.000 0.0037.148300Local1.000000
37.148300 0.00 13.00Base

13.00
0.89
0.89 48,278.90

48,278.90

LOOP CAPITAL MARKETS USD/DTC910710102 UNITED INSURANCE HOLDINGS CO 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,100.000 0.0018.405300Local1.000000
18.405300 0.00 11.00Base

11.00
0.38
0.38 20,234.45

20,234.45

LOOP CAPITAL MARKETS USD/DTC911163103 UNITED NATURAL FOODS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0051.944000Local1.000000
51.944000 0.00 2.00Base

2.00
0.20
0.20 10,386.60

10,386.60

LOOP CAPITAL MARKETS USD/DTC911268209 UNITED ONLINE INC WHEN ISSUE 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

900.000 0.0011.593400Local1.000000
11.593400 0.00 9.00Base

9.00
0.20
0.20 10,424.86

10,424.86

LOOP CAPITAL MARKETS USD/DTC911922102 UNITED STATES LIME + MINERAL 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

100.000 0.0051.490000Local1.000000
51.490000 0.00 1.00Base

1.00
0.10
0.10 5,147.90

5,147.90

LOOP CAPITAL MARKETS USD/DTC913259107 UNITIL CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

800.000 0.0035.248900Local1.000000
35.248900 0.00 8.00Base

8.00
0.52
0.52 28,190.60

28,190.60

LOOP CAPITAL MARKETS USD/DTC91336L107 UNIVAR INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.0018.312800Local1.000000 13.00 0.44 23,793.20
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18.312800 0.00 13.00Base 0.44 23,793.20

LOOP CAPITAL MARKETS USD/DTC91338E101 UNIVERSAL AMERICAN CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,000.000 0.007.414000Local1.000000
7.414000 0.00 30.00Base

30.00
0.41
0.41 22,211.59

22,211.59

LOOP CAPITAL MARKETS USD/DTC913456109 UNIVERSAL CORP/VA 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,300.000 0.0054.338300Local1.000000
54.338300 0.00 13.00Base

13.00
1.30
1.30 70,625.49

70,625.49

LOOP CAPITAL MARKETS USD/DTC913483103 UNIVERSAL ELECTRONICS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

200.000 0.0049.440000Local1.000000
49.440000 0.00 2.00Base

2.00
0.19
0.19 9,885.81

9,885.81

LOOP CAPITAL MARKETS USD/DTC913543104 UNIVERSAL FOREST PRODUCTS 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,200.000 0.0073.801700Local1.000000
73.801700 0.00 12.00Base

12.00
1.63
1.63 88,548.41

88,548.41

LOOP CAPITAL MARKETS USD/DTC91388P105 UNIVERSAL TRUCKLOAD SERVICES 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

200.000 0.0015.710000Local1.000000
15.710000 0.00 2.00Base

2.00
0.06
0.06 3,139.94

3,139.94

LOOP CAPITAL MARKETS USD/DTC913915104 UNIVERSAL TECHNICAL INSTITUT 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,200.000 0.004.584800Local1.000000
4.584800 0.00 12.00Base

12.00
0.11
0.11 5,489.65

5,489.65

LOOP CAPITAL MARKETS USD/DTC915271100 UNIVEST CORP OF PENNSYLVANIA 03 Nov 2015 0.01COMMON STOCK USD5. 06 Nov 2015

1,200.000 0.0020.193300Local1.000000
20.193300 0.00 12.00Base

12.00
0.45
0.45 24,219.51

24,219.51

LOOP CAPITAL MARKETS USD/DTC917286205 URSTADT BIDDLE   CLASS A 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

1,400.000 0.0020.240700Local1.000000
20.240700 0.00 14.00Base

14.00
0.53
0.53 28,322.45

28,322.45

LOOP CAPITAL MARKETS USD/DTC918284100 VSE CORP 03 Nov 2015 0.01COMMON STOCK USD.05 06 Nov 2015
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200.000 0.0064.302000Local1.000000
64.302000 0.00 2.00Base

2.00
0.24
0.24 12,858.16

12,858.16

LOOP CAPITAL MARKETS USD/DTC91829F104 VOXX INTERNATIONAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,200.000 0.005.460000Local1.000000
5.460000 0.00 12.00Base

12.00
0.13
0.13 6,539.87

6,539.87

LOOP CAPITAL MARKETS USD/DTC918385105 VTV THERAPEUTICS INC  CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.007.250000Local1.000000
7.250000 0.00 1.00Base

1.00
0.02
0.02 723.98

723.98

LOOP CAPITAL MARKETS USD/DTC918905100 VALHI INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

600.000 0.002.716700Local1.000000
2.716700 0.00 6.00Base

6.00
0.03
0.03 1,623.99

1,623.99

LOOP CAPITAL MARKETS USD/DTC919794107 VALLEY NATIONAL BANCORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

14,100.000 0.0010.683500Local1.000000
10.683500 0.00 141.00Base

141.00
2.78
2.78 150,493.57

150,493.57

LOOP CAPITAL MARKETS USD/DTC921659108 VANDA PHARMACEUTICALS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

500.000 0.0010.881000Local1.000000
10.881000 0.00 5.00Base

5.00
0.11
0.11 5,435.39

5,435.39

LOOP CAPITAL MARKETS USD/DTC922417100 VEECO INSTRUMENTS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,400.000 0.0019.606400Local1.000000
19.606400 0.00 24.00Base

24.00
0.87
0.87 47,030.49

47,030.49

LOOP CAPITAL MARKETS USD/DTC92242T101 VECTRUS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0025.488000Local1.000000
25.488000 0.00 1.00Base

1.00
0.05
0.05 2,547.75

2,547.75

LOOP CAPITAL MARKETS USD/DTC92335C106 VERA BRADLEY INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,300.000 0.0012.385900Local1.000000
12.385900 0.00 13.00Base

13.00
0.30
0.30 16,088.37

16,088.37
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LOOP CAPITAL MARKETS USD/DTC92337C104 VERASTEM INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,700.000 0.002.018700Local1.000000
2.018700 0.00 17.00Base

17.00
0.07
0.07 3,414.72

3,414.72

LOOP CAPITAL MARKETS USD/DTC92343X100 VERINT SYSTEMS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

200.000 0.0048.846000Local1.000000
48.846000 0.00 2.00Base

2.00
0.18
0.18 9,767.02

9,767.02

LOOP CAPITAL MARKETS USD/DTC923454102 VERITIV CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

500.000 0.0043.300000Local1.000000
43.300000 0.00 5.00Base

5.00
0.40
0.40 21,644.60

21,644.60

LOOP CAPITAL MARKETS USD/DTC92529L102 VERSARTIS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,300.000 0.0011.186900Local1.000000
11.186900 0.00 13.00Base

13.00
0.27
0.27 14,529.70

14,529.70

LOOP CAPITAL MARKETS USD/DTC92552R406 VIAD CORP 03 Nov 2015 0.01COMMON STOCK USD1.5 06 Nov 2015

1,300.000 0.0031.465400Local1.000000
31.465400 0.00 13.00Base

13.00
0.76
0.76 40,891.26

40,891.26

LOOP CAPITAL MARKETS USD/DTC92552V100 VIASAT INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

400.000 0.0066.135000Local1.000000
66.135000 0.00 4.00Base

4.00
0.49
0.49 26,449.51

26,449.51

LOOP CAPITAL MARKETS USD/DTC925815102 VICOR CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0010.080000Local1.000000
10.080000 0.00 1.00Base

1.00
0.02
0.02 1,006.98

1,006.98

LOOP CAPITAL MARKETS USD/DTC927107409 VILLAGE SUPER MARKET CLASS A 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

400.000 0.0025.682300Local1.000000
25.682300 0.00 4.00Base

4.00
0.19
0.19 10,268.73

10,268.73

LOOP CAPITAL MARKETS USD/DTC92765X208 VIRGIN AMERICA INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0037.730000Local1.000000 1.00 0.07 3,771.93

Books Closed Prepared by State StreetPage 1629



NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

37.730000 0.00 1.00Base 0.07 3,771.93

LOOP CAPITAL MARKETS USD/DTC92828Q109 VIRTUS INVESTMENT PARTNERS 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

391.000 0.00127.041200Local1.000000
127.041200 0.00 3.91Base

3.91
0.92
0.92 49,668.28

49,668.28

LOOP CAPITAL MARKETS USD/DTC928298108 VISHAY INTERTECHNOLOGY INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

8,200.000 0.0011.514500Local1.000000
11.514500 0.00 82.00Base

82.00
1.74
1.74 94,335.16

94,335.16

LOOP CAPITAL MARKETS USD/DTC92835K103 VISHAY PRECISION GROUP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

800.000 0.0012.501200Local1.000000
12.501200 0.00 8.00Base

8.00
0.19
0.19 9,992.77

9,992.77

LOOP CAPITAL MARKETS USD/DTC92849E101 VITAMIN SHOPPE INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,700.000 0.0029.829600Local1.000000
29.829600 0.00 17.00Base

17.00
0.94
0.94 50,692.38

50,692.38

LOOP CAPITAL MARKETS USD/DTC92854Q106 VIVINT SOLAR INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

400.000 0.0011.560000Local1.000000
11.560000 0.00 4.00Base

4.00
0.09
0.09 4,619.91

4,619.91

LOOP CAPITAL MARKETS USD/DTC92857F107 VOCERA COMMUNICATIONS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

500.000 0.0012.199600Local1.000000
12.199600 0.00 5.00Base

5.00
0.12
0.12 6,094.68

6,094.68

LOOP CAPITAL MARKETS USD/DTC928703107 VOLT INFO SCIENCES INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

200.000 0.008.325000Local1.000000
8.325000 0.00 2.00Base

2.00
0.04
0.04 1,662.96

1,662.96

LOOP CAPITAL MARKETS USD/DTC92886T201 VONAGE HOLDINGS CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

10,100.000 0.006.128300Local1.000000
6.128300 0.00 101.00Base

101.00
1.14
1.14 61,793.69

61,793.69

LOOP CAPITAL MARKETS USD/DTC92922P106 W+T OFFSHORE INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015
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2,100.000 0.003.424000Local1.000000
3.424000 0.00 21.00Base

21.00
0.14
0.14 7,169.26

7,169.26

LOOP CAPITAL MARKETS USD/DTC92923C807 WCI COMMUNITIES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

900.000 0.0023.288900Local1.000000
23.288900 0.00 9.00Base

9.00
0.39
0.39 20,950.62

20,950.62

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC92924F106 WGL HOLDINGS INC 07 Oct 2015 0.02COMMON STOCK 13 Oct 2015

100.000 0.0058.000000Local1.000000
58.000000 0.00 1.50Base

1.50
0.11
0.11 5,798.39

5,798.39

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

3,000.000 0.0062.112800Local1.000000
62.112800 0.00 30.00Base

30.00
3.43
3.43 186,304.97

186,304.97
92924F106 Total

31.50 3.540.00 192,103.363,100.000 Local

0.00 31.50 3.54 192,103.36Base

LOOP CAPITAL MARKETS USD/DTC929328102 WSFS FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,800.000 0.0033.245600Local1.000000
33.245600 0.00 18.00Base

18.00
1.11
1.11 59,822.97

59,822.97

LOOP CAPITAL MARKETS USD/DTC93148P102 WALKER + DUNLOP INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

800.000 0.0029.172000Local1.000000
29.172000 0.00 8.00Base

8.00
0.43
0.43 23,329.17

23,329.17

LOOP CAPITAL MARKETS USD/DTC93317W102 WALTER INVESTMENT MANAGEMENT 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,300.000 0.0012.581600Local1.000000
12.581600 0.00 23.00Base

23.00
0.54
0.54 28,914.14

28,914.14

LOOP CAPITAL MARKETS USD/DTC938824109 WASHINGTON FEDERAL INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

5,800.000 0.0025.062100Local1.000000
25.062100 0.00 58.00Base

58.00
2.68
2.68 145,299.50

145,299.50
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LOOP CAPITAL MARKETS USD/DTC939653101 WASHINGTON REIT 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

4,100.000 0.0027.470800Local1.000000
27.470800 0.00 41.00Base

41.00
2.08
2.08 112,587.20

112,587.20

LOOP CAPITAL MARKETS USD/DTC940610108 WASHINGTON TRUST BANCORP 03 Nov 2015 0.01COMMON STOCK USD.062 06 Nov 2015

900.000 0.0039.758100Local1.000000
39.758100 0.00 9.00Base

9.00
0.66
0.66 35,772.63

35,772.63

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC94188P101 WATERSTONE FINANCIAL INC 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

2,000.000 0.0013.455300Local1.000000
13.455300 0.00 30.00Base

30.00
0.50
0.50 26,880.10

26,880.10

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,600.000 0.0013.401100Local1.000000
13.401100 0.00 16.00Base

16.00
0.40
0.40 21,425.36

21,425.36
94188P101 Total

46.00 0.900.00 48,305.463,600.000 Local

0.00 46.00 0.90 48,305.46Base

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC942749102 WATTS WATER TECHNOLOGIES A 07 Oct 2015 0.02COMMON STOCK USD.1 13 Oct 2015

100.000 0.0055.780000Local1.000000
55.780000 0.00 1.50Base

1.50
0.11
0.11 5,576.39

5,576.39

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,700.000 0.0056.228800Local1.000000
56.228800 0.00 17.00Base

17.00
1.76
1.76 95,570.20

95,570.20
942749102 Total

18.50 1.870.00 101,146.591,800.000 Local

0.00 18.50 1.87 101,146.59Base

LOOP CAPITAL MARKETS USD/DTC943315101 WAUSAU PAPER CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

200.000 0.0010.180000Local1.000000
10.180000 0.00 2.00Base

2.00
0.04
0.04 2,033.96

2,033.96
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WILLIAMS CAPITAL GROUP LP (THE) USD/DTC947890109 WEBSTER FINANCIAL CORP 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

100.000 0.0037.220000Local1.000000
37.220000 0.00 1.50Base

1.50
0.07
0.07 3,720.43

3,720.43

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

5,500.000 0.0038.023500Local1.000000
38.023500 0.00 55.00Base

55.00
3.85
3.85 209,070.40

209,070.40
947890109 Total

56.50 3.920.00 212,790.835,600.000 Local

0.00 56.50 3.92 212,790.83Base

LOOP CAPITAL MARKETS USD/DTC948626106 WEIGHT WATCHERS INTL INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

200.000 0.0016.277500Local1.000000
16.277500 0.00 2.00Base

2.00
0.06
0.06 3,253.44

3,253.44

LOOP CAPITAL MARKETS USD/DTC948849104 WEIS MARKETS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

600.000 0.0041.965000Local1.000000
41.965000 0.00 6.00Base

6.00
0.47
0.47 25,172.53

25,172.53

LOOP CAPITAL MARKETS USD/DTC950755108 WERNER ENTERPRISES INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,100.000 0.0027.236500Local1.000000
27.236500 0.00 21.00Base

21.00
1.06
1.06 57,174.59

57,174.59

LOOP CAPITAL MARKETS USD/DTC950810101 WESBANCO INC 03 Nov 2015 0.01COMMON STOCK USD2.08 06 Nov 2015

2,300.000 0.0033.051700Local1.000000
33.051700 0.00 23.00Base

23.00
1.40
1.40 75,994.51

75,994.51

LOOP CAPITAL MARKETS USD/DTC950814103 WESCO AIRCRAFT HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

3,700.000 0.0012.811100Local1.000000
12.811100 0.00 37.00Base

37.00
0.88
0.88 47,363.19

47,363.19

LOOP CAPITAL MARKETS USD/DTC95123P106 WEST BANCORPORATION 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

900.000 0.0019.975800Local1.000000
19.975800 0.00 9.00Base

9.00
0.34
0.34 17,968.88

17,968.88
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LOOP CAPITAL MARKETS USD/DTC952355204 WEST CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,700.000 0.0026.165600Local1.000000
26.165600 0.00 27.00Base

27.00
1.30
1.30 70,618.82

70,618.82

LOOP CAPITAL MARKETS USD/DTC954235107 WEST MARINE INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

1,100.000 0.0010.234200Local1.000000
10.234200 0.00 11.00Base

11.00
0.21
0.21 11,246.41

11,246.41

LOOP CAPITAL MARKETS USD/DTC957090103 WESTAMERICA BANCORPORATION 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,600.000 0.0046.195600Local1.000000
46.195600 0.00 16.00Base

16.00
1.36
1.36 73,895.60

73,895.60

LOOP CAPITAL MARKETS USD/DTC957638109 WESTERN ALLIANCE BANCORP 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

2,500.000 0.0036.333000Local1.000000
36.333000 0.00 25.00Base

25.00
1.68
1.68 90,805.82

90,805.82

LOOP CAPITAL MARKETS USD/DTC95790D105 WESTERN ASSET MORTGAGE CAPIT 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

2,600.000 0.0011.620800Local1.000000
11.620800 0.00 26.00Base

26.00
0.56
0.56 30,187.52

30,187.52

LOOP CAPITAL MARKETS USD/DTC960878106 WESTMORELAND COAL CO 03 Nov 2015 0.01COMMON STOCK USD2.5 06 Nov 2015

1,100.000 0.008.005000Local1.000000
8.005000 0.00 11.00Base

11.00
0.17
0.17 8,794.33

8,794.33

LOOP CAPITAL MARKETS USD/DTC962149100 WEYCO GROUP INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

400.000 0.0028.140000Local1.000000
28.140000 0.00 4.00Base

4.00
0.21
0.21 11,251.79

11,251.79

LOOP CAPITAL MARKETS USD/DTC966084204 WHITESTONE REIT 03 Nov 2015 0.01REIT USD.001 06 Nov 2015

1,600.000 0.0012.512500Local1.000000
12.512500 0.00 16.00Base

16.00
0.37
0.37 20,003.63

20,003.63

LOOP CAPITAL MARKETS USD/DTC969490101 CLAYTON WILLIAMS ENERGY INC 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015
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400.000 0.0062.362000Local1.000000
62.362000 0.00 4.00Base

4.00
0.46
0.46 24,940.34

24,940.34

LOOP CAPITAL MARKETS USD/DTC97186T108 WILSHIRE BANCORP INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

4,300.000 0.0010.986300Local1.000000
10.986300 0.00 43.00Base

43.00
0.87
0.87 47,197.22

47,197.22

LOOP CAPITAL MARKETS USD/DTC97382A200 WINDSTREAM HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

400.000 0.006.621000Local1.000000
6.621000 0.00 4.00Base

4.00
0.05
0.05 2,644.35

2,644.35

LOOP CAPITAL MARKETS USD/DTC974155103 WINGSTOP INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

100.000 0.0024.333000Local1.000000
24.333000 0.00 1.00Base

1.00
0.05
0.05 2,432.25

2,432.25

LOOP CAPITAL MARKETS USD/DTC974637100 WINNEBAGO INDUSTRIES 03 Nov 2015 0.01COMMON STOCK USD.5 06 Nov 2015

100.000 0.0021.741000Local1.000000
21.741000 0.00 1.00Base

1.00
0.05
0.05 2,173.05

2,173.05

LOOP CAPITAL MARKETS USD/DTC97650W108 WINTRUST FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,900.000 0.0051.959400Local1.000000
51.959400 0.00 29.00Base

29.00
2.78
2.78 150,650.48

150,650.48

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC980745103 WOODWARD INC 07 Oct 2015 0.02COMMON STOCK USD.002 13 Oct 2015

100.000 0.0044.650000Local1.000000
44.650000 0.00 1.50Base

1.50
0.09
0.09 4,463.41

4,463.41

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,200.000 0.0046.599000Local1.000000
46.599000 0.00 12.00Base

12.00
1.03
1.03 55,905.77

55,905.77
980745103 Total

13.50 1.120.00 60,369.181,300.000 Local

0.00 13.50 1.12 60,369.18Base
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LOOP CAPITAL MARKETS USD/DTC981419104 WORLD ACCEPTANCE CORP 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

200.000 0.0037.711000Local1.000000
37.711000 0.00 2.00Base

2.00
0.14
0.14 7,540.06

7,540.06

LOOP CAPITAL MARKETS USD/DTC981811102 WORTHINGTON INDUSTRIES 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,200.000 0.0032.503900Local1.000000
32.503900 0.00 22.00Base

22.00
1.32
1.32 71,485.26

71,485.26

MERGER NON CASH USD/DTC98235T107 WRIGHT MEDICAL GROUP INC 02 Oct 2015COMMON STOCK USD.01 02 Oct 2015

15,793.000 0.0021.226231Local1.000000
21.226231 0.00 0.00Base

0.00
0.00
0.00 335,225.87

335,225.87

LOOP CAPITAL MARKETS USD/DTC983793100 XPO LOGISTICS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

800.000 0.0029.186000Local1.000000
29.186000 0.00 8.00Base

8.00
0.43
0.43 23,340.37

23,340.37

LOOP CAPITAL MARKETS USD/DTC98386L101 XACTLY CORP 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

200.000 0.008.749000Local1.000000
8.749000 0.00 2.00Base

2.00
0.04
0.04 1,747.76

1,747.76

LOOP CAPITAL MARKETS USD/DTC98400J108 XCERRA CORP 03 Nov 2015 0.01COMMON STOCK USD.05 06 Nov 2015

1,900.000 0.007.239200Local1.000000
7.239200 0.00 19.00Base

19.00
0.26
0.26 13,735.22

13,735.22

LOOP CAPITAL MARKETS USD/DTC984017103 XENIA HOTELS + RESORTS INC 03 Nov 2015 0.01REIT USD.01 06 Nov 2015

6,800.000 0.0017.610100Local1.000000
17.610100 0.00 68.00Base

68.00
2.21
2.21 119,678.47

119,678.47

LOOP CAPITAL MARKETS USD/DTC98419J107 XOMA CORP 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

1,000.000 0.001.939000Local1.000000
1.939000 0.00 10.00Base

10.00
0.04
0.04 1,928.96

1,928.96

LOOP CAPITAL MARKETS USD/DTC984249607 YRC WORLDWIDE INC 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

1,600.000 0.0017.160800Local1.000000 16.00 0.51 27,440.77
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17.160800 0.00 16.00Base 0.51 27,440.77

LOOP CAPITAL MARKETS USD/DTC984305102 YADKIN FINANCIAL CORP 03 Nov 2015 0.01COMMON STOCK USD1.0 06 Nov 2015

1,500.000 0.0024.422800Local1.000000
24.422800 0.00 15.00Base

15.00
0.68
0.68 36,618.52

36,618.52

LOOP CAPITAL MARKETS USD/DTC987184108 YORK WATER CO 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

700.000 0.0022.752900Local1.000000
22.752900 0.00 7.00Base

7.00
0.30
0.30 15,919.73

15,919.73

LOOP CAPITAL MARKETS USD/DTC98884U108 ZAGG INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

100.000 0.009.133000Local1.000000
9.133000 0.00 1.00Base

1.00
0.02
0.02 912.28

912.28

LOOP CAPITAL MARKETS USD/DTC989817101 ZUMIEZ INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

400.000 0.0018.379800Local1.000000
18.379800 0.00 4.00Base

4.00
0.14
0.14 7,347.78

7,347.78

LOOP CAPITAL MARKETS USD/DTCG00349103 ABENGOA YIELD PLC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

2,900.000 0.0019.821200Local1.000000
19.821200 0.00 29.00Base

29.00
1.06
1.06 57,451.42

57,451.42

LOOP CAPITAL MARKETS USD/DTCG0129K104 AIRCASTLE LTD 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,800.000 0.0020.935000Local1.000000
20.935000 0.00 38.00Base

38.00
1.47
1.47 79,513.53

79,513.53

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG0464B107 ARGO GROUP INTERNATIONAL 07 Oct 2015 0.02COMMON STOCK USD1. 13 Oct 2015

100.000 0.0059.290000Local1.000000
59.290000 0.00 1.50Base

1.50
0.11
0.11 5,927.39

5,927.39

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,700.000 0.0061.998600Local1.000000
61.998600 0.00 17.00Base

17.00
1.94
1.94 105,378.68

105,378.68
G0464B107 Total
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18.50 2.050.00 111,306.071,800.000 Local

0.00 18.50 2.05 111,306.07Base

LOOP CAPITAL MARKETS USD/DTCG06207115 ATLAS FINANCIAL HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

400.000 0.0019.247000Local1.000000
19.247000 0.00 4.00Base

4.00
0.15
0.15 7,694.65

7,694.65

LOOP CAPITAL MARKETS USD/DTCG0750W104 AXOVANT SCIENCES LTD 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

100.000 0.0014.863000Local1.000000
14.863000 0.00 1.00Base

1.00
0.03
0.03 1,485.27

1,485.27

LOOP CAPITAL MARKETS USD/DTCG10082140 ENERGY XXI LTD 03 Nov 2015 0.01COMMON STOCK USD.005 06 Nov 2015

5,700.000 0.001.890900Local1.000000
1.890900 0.00 57.00Base

57.00
0.20
0.20 10,720.93

10,720.93

LOOP CAPITAL MARKETS USD/DTCG1154H107 BELMOND LTD CLASS A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

5,900.000 0.0010.813800Local1.000000
10.813800 0.00 59.00Base

59.00
1.18
1.18 63,741.24

63,741.24

LOOP CAPITAL MARKETS USD/DTCG20045202 CENTRAL EUROPEAN MEDIA ENT A 03 Nov 2015 0.01COMMON STOCK USD.08 06 Nov 2015

1,200.000 0.002.114200Local1.000000
2.114200 0.00 12.00Base

12.00
0.05
0.05 2,524.99

2,524.99

LOOP CAPITAL MARKETS USD/DTCG23773107 CONSOLIDATED WATER CO ORD SH 03 Nov 2015 0.01COMMON STOCK USD.6 06 Nov 2015

900.000 0.0011.208700Local1.000000
11.208700 0.00 9.00Base

9.00
0.19
0.19 10,078.64

10,078.64

LOOP CAPITAL MARKETS USD/DTCG3075P101 ENSTAR GROUP LTD 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

251.000 0.00154.178900Local1.000000
154.178900 0.00 2.51Base

2.51
0.72
0.72 38,695.67

38,695.67

LOOP CAPITAL MARKETS USD/DTCG3164Q101 C+J ENERGY SERVICES LTD 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

3,400.000 0.005.930800Local1.000000
5.930800 0.00 34.00Base

34.00
0.38
0.38 20,130.34

20,130.34
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LOOP CAPITAL MARKETS USD/DTCG3323L100 FABRINET 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,100.000 0.0023.939000Local1.000000
23.939000 0.00 21.00Base

21.00
0.93
0.93 50,249.97

50,249.97

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG36738105 FRESH DEL MONTE PRODUCE  W/D 07 Oct 2015 0.02COMMON STOCK USD.01 13 Oct 2015

100.000 0.0039.910000Local1.000000
39.910000 0.00 1.50Base

1.50
0.08
0.08 3,989.42

3,989.42

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

2,000.000 0.0045.159800Local1.000000
45.159800 0.00 20.00Base

20.00
1.67
1.67 90,297.93

90,297.93
G36738105 Total

21.50 1.750.00 94,287.352,100.000 Local

0.00 21.50 1.75 94,287.35Base

LOOP CAPITAL MARKETS USD/DTCG3682E127 FRONTLINE LTD 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

6,500.000 0.003.314700Local1.000000
3.314700 0.00 65.00Base

65.00
0.40
0.40 21,480.15

21,480.15

LOOP CAPITAL MARKETS USD/DTCG37585109 GASLOG LTD 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,500.000 0.0012.014400Local1.000000
12.014400 0.00 25.00Base

25.00
0.56
0.56 30,010.44

30,010.44

LOOP CAPITAL MARKETS USD/DTCG3788M114 EROS INTERNATIONAL PLC 03 Nov 2015 0.01COMMON STOCK GBP.3 06 Nov 2015

1,800.000 0.0013.653300Local1.000000
13.653300 0.00 18.00Base

18.00
0.46
0.46 24,557.48

24,557.48

LOOP CAPITAL MARKETS USD/DTCG39319101 GLOBAL INDEMNITY PLC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

500.000 0.0028.710000Local1.000000
28.710000 0.00 5.00Base

5.00
0.27
0.27 14,349.73

14,349.73

LOOP CAPITAL MARKETS USD/DTCG39637106 GOLDEN OCEAN GROUP LTD 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

4,000.000 0.001.870000Local1.000000
1.870000 0.00 40.00Base

40.00
0.14
0.14 7,439.86

7,439.86
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LOOP CAPITAL MARKETS USD/DTCG4095J109 GREENLIGHT CAPITAL RE LTD A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,800.000 0.0021.881700Local1.000000
21.881700 0.00 18.00Base

18.00
0.73
0.73 39,368.33

39,368.33

LOOP CAPITAL MARKETS USD/DTCG4388N106 HELEN OF TROY LTD 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

1,022.000 0.00100.897600Local1.000000
100.897600 0.00 10.22Base

10.22
1.90
1.90 103,105.23

103,105.23

LOOP CAPITAL MARKETS USD/DTCG5005R107 JAMES RIVER GROUP HOLDINGS L 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

700.000 0.0028.260000Local1.000000
28.260000 0.00 7.00Base

7.00
0.37
0.37 19,774.63

19,774.63

LOOP CAPITAL MARKETS USD/DTCG5509L101 LIVANOVA PLC 03 Nov 2015 0.01COMMON STOCK GBP1.0 06 Nov 2015

800.000 0.0066.942500Local1.000000
66.942500 0.00 8.00Base

8.00
0.99
0.99 53,545.01

53,545.01

LOOP CAPITAL MARKETS USD/DTCG5753U112 MAIDEN HOLDINGS LTD 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

2,700.000 0.0015.262500Local1.000000
15.262500 0.00 27.00Base

27.00
0.76
0.76 41,180.99

41,180.99

WILLIAMS CAPITAL GROUP LP (THE) USD/DTCG6331P104 ALPHA + OMEGA SEMICONDUCTOR 07 Oct 2015 0.02COMMON STOCK 13 Oct 2015

1,700.000 0.008.553800Local1.000000
8.553800 0.00 25.50Base

25.50
0.27
0.27 14,515.69

14,515.69

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

1,200.000 0.009.390800Local1.000000
9.390800 0.00 12.00Base

12.00
0.21
0.21 11,256.75

11,256.75
G6331P104 Total

37.50 0.480.00 25,772.442,900.000 Local

0.00 37.50 0.48 25,772.44Base

LOOP CAPITAL MARKETS USD/DTCG65773106 NORDIC AMERICAN TANKERS LTD 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

5,500.000 0.0015.349800Local1.000000 55.00 1.56 84,367.34
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15.349800 0.00 55.00Base 1.56 84,367.34

LOOP CAPITAL MARKETS USD/DTCG6613P202 NORTH ATLANTIC DRILLING LTD 03 Nov 2015 0.01COMMON STOCK USD5.0 06 Nov 2015

4,400.000 0.000.915900Local1.000000
0.915900 0.00 44.00Base

44.00
0.08
0.08 3,985.88

3,985.88

REVERSE SPLIT NON CASH USD/DTC31 Dec 2015 31 Dec 2015

41,000.000 0.006.096200Local1.000000
6.096200 0.00 0.00Base

0.00
0.00
0.00 249,944.22

249,944.22
G6613P202 Total

44.00 0.080.00 253,930.1045,400.000 Local

0.00 44.00 0.08 253,930.10Base

LOOP CAPITAL MARKETS USD/DTCG67742109 ONEBEACON INSURANCE GROUP A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,400.000 0.0013.606400Local1.000000
13.606400 0.00 14.00Base

14.00
0.36
0.36 19,034.60

19,034.60

LOOP CAPITAL MARKETS USD/DTCG81075106 SHIP FINANCE INTL LTD 03 Nov 2015 0.01COMMON STOCK USD1. 06 Nov 2015

3,600.000 0.0017.246100Local1.000000
17.246100 0.00 36.00Base

36.00
1.15
1.15 62,048.81

62,048.81

LOOP CAPITAL MARKETS USD/DTCG87210103 UTI WORLDWIDE INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

5,600.000 0.007.081600Local1.000000
7.081600 0.00 56.00Base

56.00
0.73
0.73 39,600.23

39,600.23

LOOP CAPITAL MARKETS USD/DTCG8766E109 TEXTAINER GROUP HOLDINGS LTD 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,400.000 0.0015.967500Local1.000000
15.967500 0.00 14.00Base

14.00
0.42
0.42 22,340.08

22,340.08

LOOP CAPITAL MARKETS USD/DTCG8807B106 THERAVANCE BIOPHARMA INC 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,500.000 0.0016.217700Local1.000000
16.217700 0.00 15.00Base

15.00
0.45
0.45 24,311.10

24,311.10

LOOP CAPITAL MARKETS USD/DTCG8827U100 THIRD POINT REINSURANCE LTD 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015
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4,700.000 0.0013.968700Local1.000000
13.968700 0.00 47.00Base

47.00
1.21
1.21 65,604.68

65,604.68

LOOP CAPITAL MARKETS USD/DTCG89982113 TRANSATLANTIC PETROLEUM LTD 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,600.000 0.002.621300Local1.000000
2.621300 0.00 16.00Base

16.00
0.08
0.08 4,178.00

4,178.00

LOOP CAPITAL MARKETS USD/DTCG9019D104 TRAVELPORT WORLDWIDE LTD 03 Nov 2015 0.01COMMON STOCK USD.002 06 Nov 2015

1,800.000 0.0014.584000Local1.000000
14.584000 0.00 18.00Base

18.00
0.49
0.49 26,232.71

26,232.71

LOOP CAPITAL MARKETS USD/DTCL5140P101 INTELSAT SA 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,200.000 0.006.291300Local1.000000
6.291300 0.00 12.00Base

12.00
0.14
0.14 7,537.42

7,537.42

LOOP CAPITAL MARKETS USD/DTCM85548101 STRATASYS LTD 03 Nov 2015 0.01COMMON STOCK ILS.01 06 Nov 2015

3,100.000 0.0027.680400Local1.000000
27.680400 0.00 31.00Base

31.00
1.58
1.58 85,776.66

85,776.66

LOOP CAPITAL MARKETS USD/DTCN6748L102 ORTHOFIX INTERNATIONAL NV 03 Nov 2015 0.01COMMON STOCK USD.1 06 Nov 2015

1,200.000 0.0034.658800Local1.000000
34.658800 0.00 12.00Base

12.00
0.77
0.77 41,577.79

41,577.79

LOOP CAPITAL MARKETS USD/DTCN7716A151 SAPIENS INTERNATIONAL CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

300.000 0.0011.807700Local1.000000
11.807700 0.00 3.00Base

3.00
0.07
0.07 3,539.24

3,539.24

SALE OF FRACTIONAL S USD/DTCN96617118 WRIGHT MEDICAL GROUP NV 19 Oct 2015COMMON STOCK 19 Oct 2015

0.004 0.0020.000000Local1.000000
20.000000 0.00 0.00Base

0.00
0.00
0.00 0.08

0.08

LOOP CAPITAL MARKETS USD/DTC03 Nov 2015 0.0106 Nov 2015

2,600.000 0.0019.780000Local1.000000
19.780000 0.00 26.00Base

26.00
0.95
0.95 51,401.05

51,401.05
N96617118 Total
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NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

26.00 0.950.00 51,401.132,600.004 Local

0.00 26.00 0.95 51,401.13Base

LOOP CAPITAL MARKETS USD/DTCP16994132 BANCO LATINOAMERICANO COME E 03 Nov 2015 0.01COMMON STOCK 06 Nov 2015

1,800.000 0.0027.379700Local1.000000
27.379700 0.00 18.00Base

18.00
0.91
0.91 49,264.55

49,264.55

LOOP CAPITAL MARKETS USD/DTCP94398107 ULTRAPETROL (BAHAMAS) LTD 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,300.000 0.000.501500Local1.000000
0.501500 0.00 13.00Base

13.00
0.02
0.02 638.93

638.93

LOOP CAPITAL MARKETS USD/DTCQ9235V101 TRONOX LTD CL A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

3,900.000 0.007.075000Local1.000000
7.075000 0.00 39.00Base

39.00
0.51
0.51 27,552.99

27,552.99

LOOP CAPITAL MARKETS USD/DTCY0207T100 ARDMORE SHIPPING CORP 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,000.000 0.0013.148000Local1.000000
13.148000 0.00 10.00Base

10.00
0.25
0.25 13,137.75

13,137.75

LOOP CAPITAL MARKETS USD/DTCY2065G121 DHT HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

5,600.000 0.008.036400Local1.000000
8.036400 0.00 56.00Base

56.00
0.83
0.83 44,947.01

44,947.01

LOOP CAPITAL MARKETS USD/DTCY2106R110 DORIAN LPG LTD 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,600.000 0.0012.750400Local1.000000
12.750400 0.00 16.00Base

16.00
0.38
0.38 20,384.26

20,384.26

LOOP CAPITAL MARKETS USD/DTCY2187A127 EAGLE BULK SHIPPING INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,400.000 0.005.859300Local1.000000
5.859300 0.00 14.00Base

14.00
0.16
0.16 8,188.86

8,188.86

LOOP CAPITAL MARKETS USD/DTCY26889108 GENER8 MARITIME INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

900.000 0.0010.992200Local1.000000
10.992200 0.00 9.00Base

9.00
0.19
0.19 9,883.79

9,883.79
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NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS USD/DTCY62159101 NAVIOS MARITIME ACQUISITION 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

5,000.000 0.003.502600Local1.000000
3.502600 0.00 50.00Base

50.00
0.33
0.33 17,462.67

17,462.67

LOOP CAPITAL MARKETS USD/DTCY62196103 NAVIOS MARITIME HOLDINGS INC 03 Nov 2015 0.01COMMON STOCK USD.000 06 Nov 2015

4,900.000 0.002.044500Local1.000000
2.044500 0.00 49.00Base

49.00
0.19
0.19 9,968.86

9,968.86

LOOP CAPITAL MARKETS USD/DTCY6366T112 NORDIC AMERICAN OFFSHORE LTD 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

1,200.000 0.006.231500Local1.000000
6.231500 0.00 12.00Base

12.00
0.14
0.14 7,465.66

7,465.66

LOOP CAPITAL MARKETS USD/DTCY7388L103 SAFE BULKERS INC 03 Nov 2015 0.01COMMON STOCK USD.001 06 Nov 2015

2,300.000 0.003.077900Local1.000000
3.077900 0.00 23.00Base

23.00
0.14
0.14 7,056.03

7,056.03

LOOP CAPITAL MARKETS USD/DTCY7542C106 SCORPIO TANKERS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

10,800.000 0.009.327700Local1.000000
9.327700 0.00 108.00Base

108.00
1.86
1.86 100,629.30

100,629.30

LOOP CAPITAL MARKETS USD/DTCY7546A106 SCORPIO BULKERS INC 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

20,400.000 0.001.314300Local1.000000
1.314300 0.00 204.00Base

204.00
0.50
0.50 26,607.22

26,607.22

REVERSE SPLIT NON CASH USD/DTC31 Dec 2015 31 Dec 2015

195,900.000 0.004.345394Local1.000000
4.345394 0.00 0.00Base

0.00
0.00
0.00 851,262.74

851,262.74
Y7546A106 Total

204.00 0.500.00 877,869.96216,300.000 Local

0.00 204.00 0.50 877,869.96Base

LOOP CAPITAL MARKETS USD/DTCY8565N102 TEEKAY TANKERS LTD CLASS A 03 Nov 2015 0.01COMMON STOCK USD.01 06 Nov 2015

5,700.000 0.007.622700Local1.000000
7.622700 0.00 57.00Base

57.00
0.80
0.80 43,391.59

43,391.59
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NHHZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VALSales Report by Report Date
RHUMBLINE ADVISERS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.004,460,578.498 Local
0.00Base

30,974.77
30,974.77

1,008.52
1,008.52

69,610,296.34
69,610,296.34

US DOLLAR Total

EQUITY  Total
4,460,578.498

Base 0.00 30,974.77 1,008.52 69,610,296.34

FIXED INCOME
US DOLLAR

MATURITY USD/DTC361438AA2 GAMCO INVESTORS INC 31 Dec 20150.01%   31 Dec 2015 31 Dec 2015

1,200.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,200.00

1,200.00

0.001,200.000 Local
0.00Base

0.00
0.00

0.00
0.00

1,200.00
1,200.00

US DOLLAR Total

FIXED INCOME  Total
1,200.000

Base 0.00 0.00 0.00 1,200.00

152,585,368.331,008.5230,974.770.00

87,435,650.488

SALES Total

Base
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NHID
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - GARCIA HAMILTON ASSOCPurchase Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

9,598,632.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,598,632.18

9,598,632.18

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Oct 20150.170% 31 Dec 2030 05 Oct 2015

STIF FUND

1,281,607.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,281,607.91

1,281,607.91

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Oct 20150.194% 31 Dec 2030 15 Oct 2015

STIF FUND

1,765,902.980 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,765,902.98

1,765,902.98

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20150.182% 31 Dec 2030 26 Oct 2015

STIF FUND

536,660.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 536,660.49

536,660.49

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.180% 31 Dec 2030 27 Oct 2015

STIF FUND

1,541,648.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,541,648.48

1,541,648.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Nov 20150.192% 31 Dec 2030 06 Nov 2015

STIF FUND

64,773.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 64,773.75

64,773.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Nov 20150.193% 31 Dec 2030 16 Nov 2015

STIF FUND

1,605,556.020 0.00100.000000Local1.000000 0.00 0.00 1,605,556.02
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NHID
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - GARCIA HAMILTON ASSOCPurchase Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 1,605,556.02

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Nov 20150.193% 31 Dec 2030 17 Nov 2015

STIF FUND

3,423,744.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,423,744.10

3,423,744.10

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Nov 20150.182% 31 Dec 2030 23 Nov 2015

STIF FUND

17,738,181.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,738,181.19

17,738,181.19

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Nov 20150.180% 31 Dec 2030 24 Nov 2015

STIF FUND

2,516,182.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,516,182.30

2,516,182.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Nov 20150.183% 31 Dec 2030 25 Nov 2015

STIF FUND

1,785,425.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,785,425.30

1,785,425.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

51,581.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 51,581.85

51,581.85

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Dec 20150.201% 31 Dec 2030 02 Dec 2015

STIF FUND

50,890,583.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,890,583.75

50,890,583.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Dec 20150.217% 31 Dec 2030 09 Dec 2015

STIF FUND

3,836.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,836.00

3,836.00
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NHID
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - GARCIA HAMILTON ASSOCPurchase Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Dec 20150.223% 31 Dec 2030 15 Dec 2015

STIF FUND

1,373,164.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,373,164.03

1,373,164.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Dec 20150.238% 31 Dec 2030 17 Dec 2015

STIF FUND

13,265,301.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,265,301.05

13,265,301.05

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Dec 20150.289% 31 Dec 2030 22 Dec 2015

STIF FUND

370,424.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 370,424.03

370,424.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.285% 31 Dec 2030 28 Dec 2015

STIF FUND

1,340,382.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,340,382.61

1,340,382.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20150.295% 31 Dec 2030 30 Dec 2015

STIF FUND

77,514,164.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 77,514,164.81

77,514,164.81
86199E9B7 Total

0.00 0.000.00 186,667,752.83186,667,752.830 Local

0.00 0.00 0.00 186,667,752.83Base

0.00186,667,752.830 Local
0.00Base

0.00
0.00

0.00
0.00

186,667,752.83
186,667,752.83

US DOLLAR Total

CASH EQUIVALENTS  Total
186,667,752.830
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NHID
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - GARCIA HAMILTON ASSOCPurchase Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

Base 0.00 0.00 0.00 186,667,752.83

FIXED INCOME
US DOLLAR

PERSHING LLC USD/DTC001055AM4 AFLAC INC 02 Dec 20153.625%   15 Nov 2024 07 Dec 2015

3,855,000.000 8,539.90102.977000Local1.000000
102.977000 8,539.90 0.00Base

0.00
0.00
0.00 3,969,763.35

3,969,763.35

STEPHENS,INC. USD/FED3128P7MV2 FED HM LN PC POOL C91272 28 Oct 20155%   01 Oct 2029 30 Oct 2015

574,767.430 2,315.04110.000001Local
2,815,000.000

1.000000
110.000001 2,315.04 0.00Base

0.00
0.00
0.00 632,244.18

632,244.18

BB&T INVESTMENT SERVICES INC. USD/FED31335AEF1 FED HM LN PC POOL G60134 19 Nov 20154.5%   01 Jun 2036 10 Dec 2015

19,466,256.700 21,899.54108.312500Local
22,196,714.000

1.000000
108.312500 21,899.54 0.00Base

0.00
0.00
0.00 21,084,389.29

21,084,389.29

CABRERA CAPITAL MARKETS USD/FED3133EE7A2 FEDERAL FARM CREDIT BANK 14 Oct 20151%   17 May 2018 16 Oct 2015

1,355,000.000 248.0599.967500Local1.000000
99.967500 248.05 0.00Base

0.00
0.00
0.00 1,354,559.63

1,354,559.63

CANTOR FITZGERALD + CO USD/FED16 Oct 2015 20 Oct 2015

1,600,000.000 28.9099.961300Local1.000000
99.961300 28.90 0.00Base

0.00
0.00
0.00 1,599,380.80

1,599,380.80

PERSHING LLC USD/FED3133EE7A2 FEDERAL FARM CREDIT BANK 27 Oct 20151%   17 May 2018 30 Oct 2015

2,140,000.000 167.5099.949651Local1.000000
99.949651 167.50 0.00Base

0.00
0.00
0.00 2,138,922.53

2,138,922.53

CABRERA CAPITAL MARKETS USD/FED3133EE7A2 FEDERAL FARM CREDIT BANK 02 Dec 20151%   17 May 2018 04 Dec 2015

7,880,000.000 808.4199.876800Local1.000000
99.876800 808.41 0.00Base

0.00
0.00
0.00 7,870,291.84

7,870,291.84
3133EE7A2 Total

0.00 0.001,252.86 12,963,154.8012,975,000.000 Local

1,252.86 0.00 0.00 12,963,154.80Base
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NHID
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - GARCIA HAMILTON ASSOCPurchase Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CANTOR FITZGERALD + CO. USD/FED3133EFHX8 FEDERAL FARM CREDIT BANK 02 Dec 20151%   09 Apr 2018 04 Dec 2015

19,200,000.000 3,196.6799.893900Local1.000000
99.893900 3,196.67 0.00Base

0.00
0.00
0.00 19,179,628.80

19,179,628.80

CANTOR FITZGERALD + CO. USD/FED3133EFHX8 FEDERAL FARM CREDIT BANK 17 Dec 20151%   09 Apr 2018 21 Dec 2015

9,080,000.000 1,004.8599.832000Local1.000000
99.832000 1,004.85 0.00Base

0.00
0.00
0.00 9,064,745.60

9,064,745.60

PERSHING LLC USD/FED30 Dec 2015 OPEN

6,660,000.000 1,596.9299.861786Local1.000000
99.861786 1,596.92 0.00Base

0.00
0.00
0.00 6,650,794.95

6,650,794.95
3133EFHX8 Total

0.00 0.005,798.44 34,895,169.3534,940,000.000 Local

5,798.44 0.00 0.00 34,895,169.35Base

CABRERA CAPITAL MARKETS USD/FED3135G0F99 FANNIE MAE 02 Dec 20151.625%   26 Oct 2018 04 Dec 2015

9,500,000.000 16,295.14100.635000Local1.000000
100.635000 16,295.14 0.00Base

0.00
0.00
0.00 9,560,325.00

9,560,325.00

MERRILL LYNCH, PIERCE FENNER SMITH USD/FED30 Dec 2015 OPEN

23,000,000.000 70,597.22100.406000Local1.000000
100.406000 70,597.22 0.00Base

0.00
0.00
0.00 23,093,380.00

23,093,380.00
3135G0F99 Total

0.00 0.0086,892.36 32,653,705.0032,500,000.000 Local

86,892.36 0.00 0.00 32,653,705.00Base

FIRST SOUTHWEST COMPANY USD/FED3138EJNK0 FNMA POOL AL2193 21 Oct 20151%   01 Jul 2025 26 Oct 2015

805,324.920 3,075.89109.781251Local
2,610,000.000

1.000000
109.781251 3,075.89 0.00Base

0.00
0.00
0.00 884,095.77

884,095.77

FEDERAL RESERVE BANK OF BOSTON USD/FED31410LRE4 FNMA POOL 890685 29 Sep 20151%   01 May 2034 14 Oct 2015

11,797,821.410 19,171.46109.000000Local
12,685,601.000

1.000000
109.000000 19,171.46 0.00Base

0.00
0.00
0.00 12,859,625.34

12,859,625.34
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FUND:
View Date:to January 19, 2016

ISBI - GARCIA HAMILTON ASSOCPurchase Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MORGAN STANLEY CO INCORPORATED USD/DTC341081FK8 FLORIDA POWER + LIGHT CO 30 Dec 20153.25%   01 Jun 2024 OPEN

1,990,000.000 6,108.19102.150000Local1.000000
102.150000 6,108.19 0.00Base

0.00
0.00
0.00 2,032,785.00

2,032,785.00

PERSHING LLC USD/DTC36962G5J9 GENERAL ELEC CAP CORP 30 Dec 20154.65%   17 Oct 2021 OPEN

1,840,000.000 18,538.00110.721000Local1.000000
110.721000 18,538.00 0.00Base

0.00
0.00
0.00 2,037,266.40

2,037,266.40

CABRERA CAPITAL MARKETS USD/DTC38141EC23 GOLDMAN SACHS GROUP INC 17 Dec 20153.85%   08 Jul 2024 22 Dec 2015

3,690,000.000 64,718.50102.033000Local1.000000
102.033000 64,718.50 0.00Base

0.00
0.00
0.00 3,765,017.70

3,765,017.70

FIRST SOUTHWEST COMPANY USD/DTC38141GRD8 GOLDMAN SACHS GROUP INC 02 Dec 20153.625%   22 Jan 2023 07 Dec 2015

1,225,000.000 16,652.34102.912000Local1.000000
102.912000 16,652.34 0.00Base

0.00
0.00
0.00 1,260,672.00

1,260,672.00

FTN FINANCIAL SECURITIES USD/DTC459200HU8 IBM CORP 30 Dec 20153.625%   12 Feb 2024 OPEN

1,975,000.000 28,438.63103.002000Local1.000000
103.002000 28,438.63 0.00Base

0.00
0.00
0.00 2,034,289.50

2,034,289.50

US BANCORP INVESTMENTS INC USD/DTC59156RBB3 METLIFE INC 31 Dec 20154.368%   15 Sep 2023 OPEN

1,500,000.000 3,822.00108.013000Local1.000000
108.013000 3,822.00 0.00Base

0.00
0.00
0.00 1,620,195.00

1,620,195.00

MORGAN STANLEY CO INCORPORATED USD/DTC61746BDJ2 MORGAN STANLEY 14 Oct 20153.75%   25 Feb 2023 19 Oct 2015

2,820,000.000 15,862.50103.492000Local1.000000
103.492000 15,862.50 0.00Base

0.00
0.00
0.00 2,918,474.40

2,918,474.40

ACADEMY SECURITIES INC USD/DTC02 Dec 2015 07 Dec 2015

1,210,000.000 12,856.25103.829000Local1.000000
103.829000 12,856.25 0.00Base

0.00
0.00
0.00 1,256,330.90

1,256,330.90
61746BDJ2 Total

0.00 0.0028,718.75 4,174,805.304,030,000.000 Local

28,718.75 0.00 0.00 4,174,805.30Base
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NHID
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - GARCIA HAMILTON ASSOCPurchase Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WILLIAMS CAPITAL GROUP LP (THE) USD/FED912810QX9 US TREASURY N/B 10 Nov 20152.75%   15 Aug 2042 17 Nov 2015

1,675,000.000 11,765.9694.125000Local1.000000
94.125000 11,765.96 0.00Base

0.00
0.00
0.00 1,576,593.75

1,576,593.75

PENSERRA SECURITIES USD/FED17 Nov 2015 19 Nov 2015

965,000.000 6,922.8294.875000Local1.000000
94.875000 6,922.82 0.00Base

0.00
0.00
0.00 915,543.75

915,543.75

WILLIAMS CAPITAL GROUP LP (THE) USD/FED25 Nov 2015 30 Nov 2015

1,100,000.000 8,795.5295.828125Local1.000000
95.828125 8,795.52 0.00Base

0.00
0.00
0.00 1,054,109.38

1,054,109.38

PERSHING LLC USD/FED24 Nov 2015 27 Nov 2015

1,375,000.000 10,686.1495.625000Local1.000000
95.625000 10,686.14 0.00Base

0.00
0.00
0.00 1,314,843.75

1,314,843.75

PENSERRA SECURITIES USD/FED30 Nov 2015 02 Dec 2015

1,960,000.000 15,964.9595.875000Local1.000000
95.875000 15,964.95 0.00Base

0.00
0.00
0.00 1,879,150.00

1,879,150.00

PENSERRA SECURITIES USD/FED02 Dec 2015 04 Dec 2015

9,550,000.000 79,215.6996.937500Local1.000000
96.937500 79,215.69 0.00Base

0.00
0.00
0.00 9,257,531.25

9,257,531.25

PENSERRA SECURITIES USD/FED17 Dec 2015 21 Dec 2015

2,700,000.000 25,826.0996.500000Local1.000000
96.500000 25,826.09 0.00Base

0.00
0.00
0.00 2,605,500.00

2,605,500.00

GREAT PACIFIC SECURITIES INC. USD/FED17 Dec 2015 21 Dec 2015

3,170,000.000 30,321.7496.734375Local1.000000
96.734375 30,321.74 0.00Base

0.00
0.00
0.00 3,066,479.69

3,066,479.69

WILLIAMS CAPITAL GROUP LP (THE) USD/FED28 Dec 2015 30 Dec 2015

2,540,000.000 26,003.9496.843750Local1.000000
96.843750 26,003.94 0.00Base

0.00
0.00
0.00 2,459,831.25

2,459,831.25
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NHID
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - GARCIA HAMILTON ASSOCPurchase Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

FIRST SOUTHWEST COMPANY USD/FED30 Dec 2015 OPEN

23,870,000.000 253,294.4394.921875Local1.000000
94.921875 253,294.43 0.00Base

0.00
0.00
0.00 22,657,851.56

22,657,851.56
912810QX9 Total

0.00 0.00468,797.28 46,787,434.3848,905,000.000 Local

468,797.28 0.00 0.00 46,787,434.38Base

PERSHING LLC USD/DTC94974BFJ4 WELLS FARGO + COMPANY 30 Dec 20153.45%   13 Feb 2023 OPEN

2,025,000.000 27,556.88100.587000Local1.000000
100.587000 27,556.88 0.00Base

0.00
0.00
0.00 2,036,886.75

2,036,886.75

812,296.06184,094,170.460 Local
812,296.0640,307,315.000 Base

0.00
0.00

0.00
0.00

185,691,499.11
185,691,499.11

US DOLLAR Total

FIXED INCOME  Total
184,094,170.460

40,307,315.000 Base 812,296.06 0.00 0.00 185,691,499.11

372,359,251.940.000.00812,296.06

370,761,923.290

40,307,315.000

PURCHASE Total

Base
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NHID
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - GARCIA HAMILTON ASSOCSales Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.163% 31 Dec 2030 02 Oct 2015

STIF FUND

1,337,147.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,337,147.01

1,337,147.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Oct 20150.176% 31 Dec 2030 14 Oct 2015

STIF FUND

12,878,796.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,878,796.79

12,878,796.79

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.169% 31 Dec 2030 16 Oct 2015

STIF FUND

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW19 Oct 201531 Dec 2030 19 Oct 2015

STIF FUND

748,715.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 748,715.88

748,715.88

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Oct 20150.170% 31 Dec 2030 20 Oct 2015

STIF FUND

1,599,409.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,599,409.70

1,599,409.70

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Oct 20150.194% 31 Dec 2030 22 Oct 2015

STIF FUND

71,497.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 71,497.85

71,497.85

STATE STREET BANK AND TRUST USD/CSW30 Oct 201531 Dec 2030 30 Oct 2015

STIF FUND

2,139,090.030 0.00100.000000Local1.000000 0.00 0.00 2,139,090.03
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NHID
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - GARCIA HAMILTON ASSOCSales Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 2,139,090.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.180% 31 Dec 2030 02 Nov 2015

STIF FUND

633,475.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 633,475.00

633,475.00

STATE STREET BANK AND TRUST USD/CSW03 Nov 201531 Dec 2030 03 Nov 2015

STIF FUND

349.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 349.94

349.94

STATE STREET BANK AND TRUST USD/CSW19 Nov 201531 Dec 2030 19 Nov 2015

STIF FUND

922,466.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 922,466.57

922,466.57

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Nov 20150.193% 31 Dec 2030 27 Nov 2015

STIF FUND

1,325,529.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,325,529.89

1,325,529.89

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20150.193% 31 Dec 2030 30 Nov 2015

STIF FUND

1,062,904.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,062,904.90

1,062,904.90

STATE STREET BANK AND TRUST USD/CSW04 Dec 201531 Dec 2030 04 Dec 2015

STIF FUND

45,967,292.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 45,967,292.80

45,967,292.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.201% 31 Dec 2030 07 Dec 2015

STIF FUND

6,524,814.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,524,814.74

6,524,814.74
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NHID
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - GARCIA HAMILTON ASSOCSales Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW10 Dec 201531 Dec 2030 10 Dec 2015

STIF FUND

21,033,248.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,033,248.83

21,033,248.83

STATE STREET BANK AND TRUST USD/CSW21 Dec 201531 Dec 2030 21 Dec 2015

STIF FUND

14,793,877.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,793,877.97

14,793,877.97
86199E9B7 Total

0.00 0.000.00 111,038,617.91111,038,617.910 Local

0.00 0.00 0.00 111,038,617.91Base

0.00111,038,617.910 Local
0.00Base

0.00
0.00

0.00
0.00

111,038,617.91
111,038,617.91

US DOLLAR Total

CASH EQUIVALENTS  Total
111,038,617.910

Base 0.00 0.00 0.00 111,038,617.91

FIXED INCOME
US DOLLAR

PERSHING LLC USD/FED3128MDRL9 FED HM LN PC POOL G14791 04 Nov 20156%   01 May 2021 17 Nov 2015

2,310,074.770 6,160.20103.578125Local
10,814,492.000

1.000000
103.578125 6,160.20 0.00Base

0.00
0.00
0.00 2,392,732.13

2,392,732.13

HILLTOP SECURITIES INC USD/FED3128PQW23 FED HM LN PC POOL J11565 20 Nov 20155%   01 Jan 2025 24 Nov 2015

2,330,997.500 7,446.24107.625000Local
9,910,000.000

1.000000
107.625000 7,446.24 0.00Base

0.00
0.00
0.00 2,508,736.06

2,508,736.06

PERSHING LLC USD/FED3135G0E41 FANNIE MAE 19 Nov 20151.75%   08 Jun 2018 23 Nov 2015

17,505,000.000 140,404.69100.530000Local1.000000 0.00 0.00 17,597,776.50
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NHID
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - GARCIA HAMILTON ASSOCSales Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.530000 140,404.69 0.00Base 0.00 17,597,776.50

PERSHING LLC USD/FED3138EGKK9 FNMA POOL AL0297 04 Nov 20151%   01 May 2026 17 Nov 2015

2,400,087.140 5,333.53108.546041Local
7,490,000.000

1.000000
108.546041 5,333.53 0.00Base

0.00
0.00
0.00 2,605,199.58

2,605,199.58

PRINCIPAL PAYMENTS CORP BDS USD/FED25 Nov 2015 530 Nov 2015

126,468.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 126,468.35

126,468.35
3138EGKK9 Total

0.00 0.005,333.53 2,731,667.932,526,555.490 Local

5,333.53 0.00 0.00 2,731,667.937,490,000.000 Base

FIRST SOUTHWEST COMPANY USD/FED31402DAH3 FNMA POOL 725508 23 Oct 20151%   01 Feb 2019 27 Oct 2015

1,465,595.270 5,292.43104.828126Local
27,858,272.000

1.000000
104.828126 5,292.43 0.00Base

0.00
0.00
0.00 1,536,356.05

1,536,356.05

CABRERA CAPITAL MARKETS USD/DTC38141GRD8 GOLDMAN SACHS GROUP INC 17 Dec 20153.625%   22 Jan 2023 22 Dec 2015

4,075,000.000 61,549.48101.561000Local1.000000
101.561000 61,549.48 0.00Base

0.00
0.00
0.00 4,138,610.75

4,138,610.75

MORGAN STANLEY CO INCORPORATED USD/DTC61747WAF6 MORGAN STANLEY 14 Oct 20155.75%   25 Jan 2021 19 Oct 2015

2,990,000.000 40,115.83114.714000Local1.000000
114.714000 40,115.83 0.00Base

0.00
0.00
0.00 3,429,948.60

3,429,948.60

266,302.4033,203,223.030 Local
266,302.4056,072,764.000 Base

0.00
0.00

0.00
0.00

34,335,828.02
34,335,828.02

US DOLLAR Total

FIXED INCOME  Total
33,203,223.030
56,072,764.000 Base 266,302.40 0.00 0.00 34,335,828.02
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NHID
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - GARCIA HAMILTON ASSOCSales Report by Report Date
GARCIA HAMILTON & ASSOCIATES

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

145,374,445.930.000.00266,302.40

144,241,840.940

56,072,764.000

SALES Total

Base
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December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA SMALL CAP COREPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

73,233.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 73,233.44

73,233.44

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.170% 31 Dec 2030 02 Oct 2015

STIF FUND

933,746.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 933,746.63

933,746.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20150.182% 31 Dec 2030 07 Oct 2015

STIF FUND

7,019.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,019.00

7,019.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Oct 20150.193% 31 Dec 2030 13 Oct 2015

STIF FUND

1,090,217.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,090,217.34

1,090,217.34

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Oct 20150.193% 31 Dec 2030 14 Oct 2015

STIF FUND

19,752.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,752.36

19,752.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.188% 31 Dec 2030 16 Oct 2015

STIF FUND

14,347.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,347.73

14,347.73

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Oct 20150.187% 31 Dec 2030 19 Oct 2015

STIF FUND

6,652.090 0.00100.000000Local1.000000 0.00 0.00 6,652.09
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NHIH
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA SMALL CAP COREPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 6,652.09

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Oct 20150.184% 31 Dec 2030 22 Oct 2015

STIF FUND

148,069.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 148,069.75

148,069.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20150.182% 31 Dec 2030 26 Oct 2015

STIF FUND

97,014.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 97,014.08

97,014.08

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.180% 31 Dec 2030 27 Oct 2015

STIF FUND

33,429.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33,429.78

33,429.78

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Oct 20150.185% 31 Dec 2030 29 Oct 2015

STIF FUND

286,038.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 286,038.18

286,038.18

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Nov 20150.189% 31 Dec 2030 03 Nov 2015

STIF FUND

526.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 526.40

526.40

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Nov 20150.187% 31 Dec 2030 05 Nov 2015

STIF FUND

737,655.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 737,655.41

737,655.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Nov 20150.192% 31 Dec 2030 06 Nov 2015

STIF FUND

4,471.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,471.25

4,471.25
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December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA SMALL CAP COREPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Nov 20150.190% 31 Dec 2030 09 Nov 2015

STIF FUND

6,568.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,568.00

6,568.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Nov 20150.184% 31 Dec 2030 10 Nov 2015

STIF FUND

10,607.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,607.50

10,607.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Nov 20150.191% 31 Dec 2030 13 Nov 2015

STIF FUND

249,182.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 249,182.13

249,182.13

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Nov 20150.193% 31 Dec 2030 16 Nov 2015

STIF FUND

34,666.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 34,666.67

34,666.67

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Nov 20150.193% 31 Dec 2030 17 Nov 2015

STIF FUND

225,187.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 225,187.21

225,187.21

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Nov 20150.189% 31 Dec 2030 18 Nov 2015

STIF FUND

7,806.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,806.08

7,806.08

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Nov 20150.191% 31 Dec 2030 19 Nov 2015

STIF FUND

23,825.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,825.45

23,825.45

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Nov 20150.184% 31 Dec 2030 20 Nov 2015
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December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA SMALL CAP COREPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

35,329.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 35,329.58

35,329.58

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Nov 20150.182% 31 Dec 2030 23 Nov 2015

STIF FUND

69,501.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 69,501.01

69,501.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Nov 20150.180% 31 Dec 2030 24 Nov 2015

STIF FUND

373,349.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 373,349.00

373,349.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Nov 20150.192% 31 Dec 2030 27 Nov 2015

STIF FUND

32,056.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 32,056.42

32,056.42

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20150.196% 31 Dec 2030 30 Nov 2015

STIF FUND

141,177.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 141,177.00

141,177.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Dec 20150.201% 31 Dec 2030 02 Dec 2015

STIF FUND

17,920.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,920.10

17,920.10

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Dec 20150.201% 31 Dec 2030 03 Dec 2015

STIF FUND

21,811.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,811.26

21,811.26

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Dec 20150.207% 31 Dec 2030 04 Dec 2015

STIF FUND

34,608.950 0.00100.000000Local1.000000 0.00 0.00 34,608.95
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SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 34,608.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.210% 31 Dec 2030 07 Dec 2015

STIF FUND

9,784.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,784.87

9,784.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Dec 20150.212% 31 Dec 2030 08 Dec 2015

STIF FUND

22,453.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 22,453.00

22,453.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Dec 20150.217% 31 Dec 2030 09 Dec 2015

STIF FUND

8,231.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,231.00

8,231.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Dec 20150.220% 31 Dec 2030 10 Dec 2015

STIF FUND

272,695.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 272,695.24

272,695.24

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Dec 20150.223% 31 Dec 2030 15 Dec 2015

STIF FUND

1,165,294.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,165,294.33

1,165,294.33

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Dec 20150.228% 31 Dec 2030 16 Dec 2015

STIF FUND

16,842.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,842.00

16,842.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Dec 20150.238% 31 Dec 2030 17 Dec 2015

STIF FUND

165,412.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 165,412.73

165,412.73
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.272% 31 Dec 2030 21 Dec 2015

STIF FUND

14,466.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,466.56

14,466.56

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Dec 20150.289% 31 Dec 2030 22 Dec 2015

STIF FUND

47,124.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 47,124.34

47,124.34

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Dec 20150.282% 31 Dec 2030 24 Dec 2015

STIF FUND

28,819.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,819.00

28,819.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Dec 20150.294% 31 Dec 2030 29 Dec 2015

STIF FUND

28,992.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,992.41

28,992.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20150.295% 31 Dec 2030 30 Dec 2015

STIF FUND

48,307.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 48,307.59

48,307.59

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Dec 20150.296% 31 Dec 2030 31 Dec 2015

STIF FUND

99,068.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 99,068.31

99,068.31
86199E9B7 Total

0.00 0.000.00 6,663,261.186,663,261.180 Local

0.00 0.00 0.00 6,663,261.18Base
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Stl Cur/Loc
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.006,663,261.180 Local
0.00Base

0.00
0.00

0.00
0.00

6,663,261.18
6,663,261.18

US DOLLAR Total

CASH EQUIVALENTS  Total
6,663,261.180

Base 0.00 0.00 0.00 6,663,261.18

EQUITY
US DOLLAR

UBS SECURITIES LLC USD/DTC001228105 AG MORTGAGE INVESTMENT TRUST 08 Dec 2015 0.01REIT USD.01 11 Dec 2015

900.000 0.0013.701100Local1.000000
13.701100 0.00 8.10Base

8.10
0.00
0.00 12,339.09

12,339.09

WELLS FARGO SECURITIES, LLC USD/DTC002444107 AVX CORP 15 Oct 2015 0.01COMMON STOCK USD.01 20 Oct 2015

900.000 0.0013.774400Local1.000000
13.774400 0.00 8.10Base

8.10
0.00
0.00 12,405.06

12,405.06

WELLS FARGO SECURITIES, LLC USD/DTC002474104 AZZ INC 12 Oct 2015 0.01COMMON STOCK USD1. 15 Oct 2015

300.000 0.0051.956000Local1.000000
51.956000 0.00 2.70Base

2.70
0.00
0.00 15,589.50

15,589.50

LOOP CAPITAL MARKETS USD/DTC003881307 ACACIA RESEARCH CORP 06 Oct 2015 0.01COMMON STOCK USD.001 09 Oct 2015

1,800.000 0.009.591300Local1.000000
9.591300 0.00 16.20Base

16.20
0.00
0.00 17,280.54

17,280.54

MORGAN STANLEY CO INCORPORATED USD/DTC00434H108 ACCELERON PHARMA INC 06 Nov 2015 0.01COMMON STOCK USD.001 12 Nov 2015

500.000 0.0038.863000Local1.000000
38.863000 0.00 4.50Base

4.50
0.00
0.00 19,436.00

19,436.00

LOOP CAPITAL MARKETS USD/DTC004397105 ACCURAY INC 25 Nov 2015 0.01COMMON STOCK USD.001 01 Dec 2015

1,800.000 0.006.931600Local1.000000
6.931600 0.00 16.20Base

16.20
0.00
0.00 12,493.08

12,493.08
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Units/Original Face

Comm Per Shr

WELLS FARGO SECURITIES, LLC USD/DTC004446100 ACETO CORP 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

500.000 0.0029.434100Local1.000000
29.434100 0.00 4.50Base

4.50
0.00
0.00 14,721.55

14,721.55

SANFORD CBERNSTEIN CO LLC USD/DTC00461U105 ACLARIS THERAPEUTICS INC 15 Dec 2015 0.01COMMON STOCK USD.000 18 Dec 2015

2,000.000 0.0022.207500Local1.000000
22.207500 0.00 18.00Base

18.00
0.00
0.00 44,433.00

44,433.00

WELLS FARGO SECURITIES, LLC USD/DTC00771V108 AERIE PHARMACEUTICALS INC 22 Dec 2015 0.01COMMON STOCK USD.001 28 Dec 2015

500.000 0.0023.644100Local1.000000
23.644100 0.00 4.50Base

4.50
0.00
0.00 11,826.55

11,826.55

WELLS FARGO SECURITIES, LLC USD/DTC008492100 AGREE REALTY CORP 20 Nov 2015 0.01REIT USD.0001 25 Nov 2015

500.000 0.0033.216500Local1.000000
33.216500 0.00 4.50Base

4.50
0.00
0.00 16,612.75

16,612.75

WEEDEN + CO. USD/DTC18 Dec 2015 0.0123 Dec 2015

800.000 0.0033.304900Local1.000000
33.304900 0.00 7.20Base

7.20
0.00
0.00 26,651.12

26,651.12
008492100 Total

11.70 0.000.00 43,263.871,300.000 Local

0.00 11.70 0.00 43,263.87Base

LOOP CAPITAL MARKETS USD/DTC00922R105 AIR TRANSPORT SERVICES GROUP 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

1,500.000 0.009.370700Local1.000000
9.370700 0.00 13.50Base

13.50
0.00
0.00 14,069.55

14,069.55

WEEDEN + CO. USD/DTC00972D105 AKEBIA THERAPEUTICS INC 18 Dec 2015 0.01COMMON STOCK USD.000 23 Dec 2015

1,100.000 0.0012.343400Local1.000000
12.343400 0.00 9.90Base

9.90
0.00
0.00 13,587.64

13,587.64

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC011311107 ALAMO GROUP INC 06 Nov 2015 0.01COMMON STOCK USD.1 12 Nov 2015

300.000 0.0054.695000Local1.000000
54.695000 0.00 2.70Base

2.70
0.00
0.00 16,411.20

16,411.20
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUP GLOBAL MARKETS INC USD/DTC011642105 ALARM.COM HOLDINGS INC 01 Oct 2015 0.01COMMON STOCK 06 Oct 2015

600.000 0.0011.697500Local1.000000
11.697500 0.00 5.40Base

5.40
0.00
0.00 7,023.90

7,023.90

WELLS FARGO SECURITIES, LLC USD/DTC014752109 ALEXANDER S INC 05 Oct 2015 0.01REIT USD1. 08 Oct 2015

100.000 0.00368.237000Local1.000000
368.237000 0.00 0.90Base

0.90
0.00
0.00 36,824.60

36,824.60

WEEDEN + CO. USD/DTC01748H107 ALLEGIANCE BANCSHARES INC 18 Dec 2015 0.01COMMON STOCK USD1.0 23 Dec 2015

900.000 0.0023.385000Local1.000000
23.385000 0.00 8.10Base

8.10
0.00
0.00 21,054.60

21,054.60

WELLS FARGO SECURITIES, LLC USD/DTC02208R106 ALTRA INDUSTRIAL MOTION CORP 12 Oct 2015 0.01COMMON STOCK USD.001 15 Oct 2015

600.000 0.0025.423400Local1.000000
25.423400 0.00 5.40Base

5.40
0.00
0.00 15,259.44

15,259.44

NATIONAL FINANCIAL SERVICES CORP. USD/DTC02318Y108 AMBER ROAD INC 08 Dec 2015 0.01COMMON STOCK USD.001 11 Dec 2015

3,100.000 0.005.023900Local1.000000
5.023900 0.00 27.90Base

27.90
0.00
0.00 15,601.99

15,601.99

INSTINET LLC USD/DTC02504A104 AMERICAN CAPITAL MORTGAGE IN 08 Dec 2015 0.01REIT USD.01 11 Dec 2015

1,000.000 0.0014.210000Local1.000000
14.210000 0.00 9.00Base

9.00
0.00
0.00 14,219.00

14,219.00

WELLS FARGO SECURITIES, LLC USD/DTC025676206 AMERICAN EQUITY INVT LIFE HL 05 Oct 2015 0.01COMMON STOCK USD1. 08 Oct 2015

900.000 0.0023.756200Local1.000000
23.756200 0.00 8.10Base

8.10
0.00
0.00 21,388.68

21,388.68

WELLS FARGO SECURITIES, LLC USD/DTC030371108 AMERICAN VANGUARD CORP 25 Nov 2015 0.01COMMON STOCK USD.1 01 Dec 2015

900.000 0.0015.683000Local1.000000
15.683000 0.00 8.10Base

8.10
0.00
0.00 14,122.80

14,122.80

WELLS FARGO SECURITIES, LLC USD/DTC030506109 AMERICAN WOODMARK CORP 25 Nov 2015 0.01COMMON STOCK 01 Dec 2015

Books Closed Prepared by State StreetPage 1667



NHIH
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA SMALL CAP COREPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face
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200.000 0.0081.479800Local1.000000
81.479800 0.00 1.80Base

1.80
0.00
0.00 16,297.76

16,297.76

WELLS FARGO SECURITIES, LLC USD/DTC03062T105 AMERICA S CAR MART INC 20 Nov 2015 0.01COMMON STOCK USD.01 25 Nov 2015

400.000 0.0031.948800Local1.000000
31.948800 0.00 3.60Base

3.60
0.00
0.00 12,783.12

12,783.12

KCG AMERICAS LLC USD/DTC03232P405 AMSURG CORP 15 Dec 2015 0.01COMMON STOCK 18 Dec 2015

1,700.000 0.0082.845100Local1.000000
82.845100 0.00 15.30Base

15.30
0.00
0.00 140,851.97

140,851.97

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC032420101 ANACOR PHARMACEUTICALS INC 08 Dec 2015 0.01COMMON STOCK USD.001 11 Dec 2015

100.000 0.00106.920000Local1.000000
106.920000 0.00 0.90Base

0.90
0.00
0.00 10,692.90

10,692.90

WEEDEN + CO. USD/DTC032657207 ANALOGIC CORP 18 Dec 2015 0.01COMMON STOCK USD.05 23 Dec 2015

200.000 0.0082.395500Local1.000000
82.395500 0.00 1.80Base

1.80
0.00
0.00 16,480.90

16,480.90

WELLS FARGO SECURITIES, LLC USD/DTC03283P106 ANCHOR BANCORP WISCONSIN INC 15 Oct 2015 0.01COMMON STOCK USD.01 20 Oct 2015

300.000 0.0041.893800Local1.000000
41.893800 0.00 2.70Base

2.70
0.00
0.00 12,570.84

12,570.84

KCG AMERICAS LLC USD/DTC034754101 ANGIE S LIST INC 20 Nov 2015 0.01COMMON STOCK USD.001 25 Nov 2015

1,700.000 0.0010.519700Local1.000000
10.519700 0.00 15.30Base

15.30
0.00
0.00 17,898.79

17,898.79

WELLS FARGO SECURITIES, LLC USD/DTC035255108 ANIKA THERAPEUTICS INC 06 Oct 2015 0.01COMMON STOCK USD.01 09 Oct 2015

500.000 0.0031.735500Local1.000000
31.735500 0.00 4.50Base

4.50
0.00
0.00 15,872.25

15,872.25

LOOP CAPITAL MARKETS USD/DTC037347101 ANWORTH MORTGAGE ASSET CORP 22 Dec 2015 0.01REIT USD.01 28 Dec 2015

2,900.000 0.004.636200Local1.000000
4.636200 0.00 26.10Base

26.10
0.00
0.00 13,471.08

13,471.08
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WEEDEN + CO. USD/DTC03763V102 APOLLO RESIDENTIAL MORTGAGE 22 Dec 2015 0.01REIT USD.01 28 Dec 2015

1,000.000 0.0012.917600Local1.000000
12.917600 0.00 9.00Base

9.00
0.00
0.00 12,926.60

12,926.60

CITIGROUP GLOBAL MARKETS INC USD/DTC03783C100 APPFOLIO INC   A 01 Oct 2015 0.01COMMON STOCK USD.000 06 Oct 2015

600.000 0.0016.801700Local1.000000
16.801700 0.00 5.40Base

5.40
0.00
0.00 10,086.42

10,086.42

WEEDEN + CO. USD/DTC03822W406 APPLIED MICRO CIRCUITS CORP 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

1,900.000 0.007.147900Local1.000000
7.147900 0.00 17.10Base

17.10
0.00
0.00 13,598.11

13,598.11

GOLDMAN SACHS + CO USD/DTC03823U102 APPLIED OPTOELECTRONICS INC 05 Oct 2015 0.01COMMON STOCK USD.001 08 Oct 2015

1,000.000 0.0019.060000Local1.000000
19.060000 0.00 9.00Base

9.00
0.00
0.00 19,069.00

19,069.00

LOOP CAPITAL MARKETS USD/DTC04033A100 ARIAD PHARMACEUTICALS INC 15 Oct 2015 0.01COMMON STOCK USD.001 20 Oct 2015

1,800.000 0.007.109300Local1.000000
7.109300 0.00 16.20Base

16.20
0.00
0.00 12,812.94

12,812.94

WEEDEN + CO. USD/DTC04208T108 ARMADA HOFFLER PROPERTIES IN 18 Dec 2015 0.01REIT USD.01 23 Dec 2015

1,600.000 0.0010.685600Local1.000000
10.685600 0.00 14.40Base

14.40
0.00
0.00 17,111.36

17,111.36

WELLS FARGO SECURITIES, LLC USD/DTC042315507 ARMOUR RESIDENTIAL REIT INC 15 Oct 2015 0.01REIT USD.0001 20 Oct 2015

600.000 0.0021.264500Local1.000000
21.264500 0.00 5.40Base

5.40
0.00
0.00 12,764.10

12,764.10

LOOP CAPITAL MARKETS USD/DTC04269X105 ARRAY BIOPHARMA INC 15 Oct 2015 0.01COMMON STOCK USD.001 20 Oct 2015

2,600.000 0.005.317700Local1.000000
5.317700 0.00 23.40Base

23.40
0.00
0.00 13,849.42

13,849.42

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC042797209 ARROWHEAD RESEARCH CORP 08 Dec 2015 0.01COMMON STOCK USD.001 11 Dec 2015

2,300.000 0.006.210000Local1.000000 20.70 0.00 14,303.70
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6.210000 0.00 20.70Base 0.00 14,303.70

CONVERSION NON CASH USD/DTC046433108 ASTRONICS CORP 25 Nov 2015COMMON STOCK USD.01 25 Nov 2015

773.000 0.0033.330142Local1.000000
33.330142 0.00 0.00Base

0.00
0.00
0.00 25,764.20

25,764.20

WELLS FARGO SECURITIES, LLC USD/DTC046513107 ATARA BIOTHERAPEUTICS INC 25 Nov 2015 0.01COMMON STOCK USD.000 01 Dec 2015

400.000 0.0037.647600Local1.000000
37.647600 0.00 3.60Base

3.60
0.00
0.00 15,062.64

15,062.64

MERGER USD/DTC05351W103 AVANGRID INC 17 Dec 2015COMMON STOCK USD.01 17 Dec 2015

14,950.000 0.0037.655208Local1.000000
37.655208 0.00 0.00Base

0.00
0.00
0.00 562,945.36

562,945.36

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC05566T101 BNC BANCORP 08 Dec 2015 0.01COMMON STOCK 11 Dec 2015

600.000 0.0024.960000Local1.000000
24.960000 0.00 5.40Base

5.40
0.00
0.00 14,981.40

14,981.40

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC05591B109 BMC STOCK HOLDINGS INC 15 Dec 2015 0.01COMMON STOCK USD.01 18 Dec 2015

7,100.000 0.0015.123800Local1.000000
15.123800 0.00 63.90Base

63.90
0.00
0.00 107,442.88

107,442.88

WELLS FARGO SECURITIES, LLC USD/DTC056525108 BADGER METER INC 06 Oct 2015 0.01COMMON STOCK USD1. 09 Oct 2015

300.000 0.0059.002900Local1.000000
59.002900 0.00 2.70Base

2.70
0.00
0.00 17,703.57

17,703.57

WELLS FARGO SECURITIES, LLC USD/DTC05945F103 BANCFIRST CORP 15 Oct 2015 0.01COMMON STOCK USD1. 20 Oct 2015

200.000 0.0062.323100Local1.000000
62.323100 0.00 1.80Base

1.80
0.00
0.00 12,466.42

12,466.42

WEEDEN + CO. USD/DTC05990K106 BANC OF CALIFORNIA INC 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

1,100.000 0.0012.546300Local1.000000
12.546300 0.00 9.90Base

9.90
0.00
0.00 13,810.83

13,810.83

LOOP CAPITAL MARKETS USD/DTC063750103 BANK MUTUAL CORP 22 Dec 2015 0.01COMMON STOCK USD.01 28 Dec 2015

Books Closed Prepared by State StreetPage 1670



NHIH
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA SMALL CAP COREPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,700.000 0.007.771800Local1.000000
7.771800 0.00 15.30Base

15.30
0.00
0.00 13,227.36

13,227.36

DEUTSCHE BANK SECURITIES INC USD/DTC06647F102 BANKRATE INC 20 Nov 2015 0.01COMMON STOCK USD.01 25 Nov 2015

1,100.000 0.0014.990900Local1.000000
14.990900 0.00 9.57Base

9.57
0.00
0.00 16,499.56

16,499.56

GOLDMAN SACHS + CO USD/DTC07556Q881 BEAZER HOMES USA INC 05 Oct 2015 0.01COMMON STOCK USD.001 08 Oct 2015

2,000.000 0.0014.125500Local1.000000
14.125500 0.00 18.00Base

18.00
0.00
0.00 28,269.00

28,269.00

WELLS FARGO SECURITIES, LLC USD/DTC084680107 BERKSHIRE HILLS BANCORP INC 22 Dec 2015 0.01COMMON STOCK USD.01 28 Dec 2015

400.000 0.0028.942400Local1.000000
28.942400 0.00 3.60Base

3.60
0.00
0.00 11,580.56

11,580.56

RBC CAPITAL MARKETS USD/DTC09058V103 BIOCRYST PHARMACEUTICALS INC 09 Dec 2015 0.01COMMON STOCK USD.01 14 Dec 2015

2,600.000 0.009.842900Local1.000000
9.842900 0.00 23.40Base

23.40
0.00
0.00 25,614.94

25,614.94

LOOP CAPITAL MARKETS USD/DTC09060J106 BIODELIVERY SCIENCES INTL 12 Oct 2015 0.01COMMON STOCK USD.001 15 Oct 2015

2,200.000 0.006.371400Local1.000000
6.371400 0.00 19.80Base

19.80
0.00
0.00 14,036.88

14,036.88

WELLS FARGO SECURITIES, LLC USD/DTC090672106 BIOTELEMETRY INC 25 Nov 2015 0.01COMMON STOCK USD.001 01 Dec 2015

1,000.000 0.0012.908000Local1.000000
12.908000 0.00 9.00Base

9.00
0.00
0.00 12,917.00

12,917.00

BARCLAYS CAPITAL INC./LE USD/DTC09180C106 BJ S RESTAURANTS INC 06 Nov 2015 0.01COMMON STOCK 12 Nov 2015

300.000 0.0043.989900Local1.000000
43.989900 0.00 2.70Base

2.70
0.00
0.00 13,199.67

13,199.67

CITIGROUP GLOBAL MARKETS INC USD/DTC092113109 BLACK HILLS CORP 15 Dec 2015 0.01COMMON STOCK USD1. 18 Dec 2015

1,900.000 0.0041.702100Local1.000000
41.702100 0.00 17.10Base

17.10
0.00
0.00 79,251.09

79,251.09
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October 1, 2015
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Stl Cur/Loc
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS USD/DTC095180105 BLOUNT INTERNATIONAL INC 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

1,300.000 0.009.816400Local1.000000
9.816400 0.00 11.70Base

11.70
0.00
0.00 12,773.02

12,773.02

GOLDMAN SACHS + CO USD/DTC101119105 BOSTON PRIVATE FINL HOLDING 05 Oct 2015 0.01COMMON STOCK USD1. 08 Oct 2015

1,300.000 0.0011.822300Local1.000000
11.822300 0.00 11.70Base

11.70
0.00
0.00 15,380.69

15,380.69

INTERNAL SWAP DVP USD/DTC101405108 BOULDER BRANDS INC 25 Nov 2015COMMON STOCK USD.000 01 Dec 2015

1,200.000 0.0010.920000Local1.000000
10.920000 0.00 0.00Base

0.00
0.00
0.00 13,104.00

13,104.00

WELLS FARGO SECURITIES, LLC USD/DTC119848109 BUFFALO WILD WINGS INC 09 Dec 2015 0.01COMMON STOCK 14 Dec 2015

200.000 0.00162.537000Local1.000000
162.537000 0.00 1.80Base

1.80
0.00
0.00 32,509.20

32,509.20

GOLDMAN SACHS + CO USD/DTC12008R107 BUILDERS FIRSTSOURCE INC 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

1,500.000 0.0013.604700Local1.000000
13.604700 0.00 13.50Base

13.50
0.00
0.00 20,420.55

20,420.55

LOOP CAPITAL MARKETS USD/DTC125141101 CECO ENVIRONMENTAL CORP 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

2,600.000 0.008.591200Local1.000000
8.591200 0.00 23.40Base

23.40
0.00
0.00 22,360.52

22,360.52

MORGAN STANLEY CO INCORPORATED USD/DTC12634H101 CPI CARD GROUP INC 15 Dec 2015 0.01COMMON STOCK USD.001 18 Dec 2015

5,700.000 0.0010.113600Local1.000000
10.113600 0.00 51.30Base

51.30
0.00
0.00 57,698.82

57,698.82

LOOP CAPITAL MARKETS USD/DTC12648L106 CTI BIOPHARMA CORP 18 Dec 2015 0.01COMMON STOCK 23 Dec 2015

20,200.000 0.001.218800Local1.000000
1.218800 0.00 181.80Base

181.80
0.00
0.00 24,801.56

24,801.56

WELLS FARGO SECURITIES, LLC USD/DTC12709P103 CABOT MICROELECTRONICS CORP 12 Oct 2015 0.01COMMON STOCK USD.001 15 Oct 2015

300.000 0.0041.551600Local1.000000 2.70 0.00 12,468.18
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41.551600 0.00 2.70Base 0.00 12,468.18

LOOP CAPITAL MARKETS USD/DTC12768T103 CAESARS ACQUISITION CO CL A 25 Nov 2015 0.01COMMON STOCK USD.001 01 Dec 2015

1,600.000 0.007.938100Local1.000000
7.938100 0.00 14.40Base

14.40
0.00
0.00 12,715.36

12,715.36

MERGER NON CASH USD/DTC128195104 CALATLANTIC GROUP INC 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

12,636.000 0.0027.998012Local1.000000
27.998012 0.00 0.00Base

0.00
0.00
0.00 353,782.89

353,782.89

REVERSE SPLIT NON CASH USD/DTC01 Oct 2015 01 Oct 2015

7,880.000 0.0031.281422Local1.000000
31.281422 0.00 0.00Base

0.00
0.00
0.00 246,497.61

246,497.61
128195104 Total

0.00 0.000.00 600,280.5020,516.000 Local

0.00 0.00 0.00 600,280.50Base

WELLS FARGO SECURITIES, LLC USD/DTC129603106 CALGON CARBON CORP 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

800.000 0.0017.494200Local1.000000
17.494200 0.00 7.20Base

7.20
0.00
0.00 14,002.56

14,002.56

WELLS FARGO SECURITIES, LLC USD/DTC130788102 CALIFORNIA WATER SERVICE GRP 22 Dec 2015 0.01COMMON STOCK USD.01 28 Dec 2015

600.000 0.0023.528500Local1.000000
23.528500 0.00 5.40Base

5.40
0.00
0.00 14,122.50

14,122.50

LOOP CAPITAL MARKETS USD/DTC13123X102 CALLON PETROLEUM CO 20 Nov 2015 0.01COMMON STOCK USD.01 25 Nov 2015

1,600.000 0.009.341300Local1.000000
9.341300 0.00 14.40Base

14.40
0.00
0.00 14,960.48

14,960.48

LOOP CAPITAL MARKETS USD/DTC15 Dec 2015 0.0118 Dec 2015

4,800.000 0.008.993700Local1.000000
8.993700 0.00 43.20Base

43.20
0.00
0.00 43,212.96

43,212.96
13123X102 Total

57.60 0.000.00 58,173.446,400.000 Local
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0.00 57.60 0.00 58,173.44Base

INSTINET LLC USD/DTC13466Y105 CAMPUS CREST COMMUNITIES INC 08 Dec 2015 0.01REIT USD.01 11 Dec 2015

2,000.000 0.006.760800Local1.000000
6.760800 0.00 18.00Base

18.00
0.00
0.00 13,539.60

13,539.60

WELLS FARGO SECURITIES, LLC USD/DTC139794101 CAPITAL BANK FINANCIAL CL A 09 Dec 2015 0.01COMMON STOCK 14 Dec 2015

800.000 0.0031.858400Local1.000000
31.858400 0.00 7.20Base

7.20
0.00
0.00 25,493.92

25,493.92

GOLDMAN SACHS + CO USD/DTC140755109 CARA THERAPEUTICS INC 05 Oct 2015 0.01COMMON STOCK USD.001 08 Oct 2015

1,100.000 0.0014.677800Local1.000000
14.677800 0.00 9.90Base

9.90
0.00
0.00 16,155.48

16,155.48

WELLS FARGO SECURITIES, LLC USD/DTC143436400 CARMIKE CINEMAS INC 15 Oct 2015 0.01COMMON STOCK USD.03 20 Oct 2015

500.000 0.0023.867000Local1.000000
23.867000 0.00 4.50Base

4.50
0.00
0.00 11,938.00

11,938.00

WELLS FARGO SECURITIES, LLC USD/DTC143905107 CARRIAGE SERVICES INC 15 Oct 2015 0.01COMMON STOCK USD.01 20 Oct 2015

600.000 0.0021.934600Local1.000000
21.934600 0.00 5.40Base

5.40
0.00
0.00 13,166.16

13,166.16

J.P. MORGAN SECURITIES INC. USD/DTC144577103 CARRIZO OIL + GAS INC 30 Oct 2015 0.01COMMON STOCK USD.01 04 Nov 2015

1,600.000 0.0037.644800Local1.000000
37.644800 0.00 14.40Base

14.40
0.00
0.00 60,246.08

60,246.08

INSTINET LLC USD/DTC14754D100 CASH AMERICA INTL INC 08 Dec 2015 0.01COMMON STOCK USD.1 11 Dec 2015

400.000 0.0032.672500Local1.000000
32.672500 0.00 3.60Base

3.60
0.00
0.00 13,072.60

13,072.60

WELLS FARGO SECURITIES, LLC USD/DTC14808P109 CASS INFORMATION SYSTEMS INC 12 Oct 2015 0.01COMMON STOCK USD.5 15 Oct 2015

300.000 0.0052.275400Local1.000000
52.275400 0.00 2.70Base

2.70
0.00
0.00 15,685.32

15,685.32

Books Closed Prepared by State StreetPage 1674



NHIH
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA SMALL CAP COREPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

LOOP CAPITAL MARKETS USD/DTC150602209 CEDAR REALTY TRUST INC 20 Nov 2015 0.01REIT USD.06 25 Nov 2015

2,100.000 0.007.115900Local1.000000
7.115900 0.00 18.90Base

18.90
0.00
0.00 14,962.29

14,962.29

WELLS FARGO SECURITIES, LLC USD/DTC15201P109 CENTERSTATE BANKS INC 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

900.000 0.0014.905800Local1.000000
14.905800 0.00 8.10Base

8.10
0.00
0.00 13,423.32

13,423.32

WELLS FARGO SECURITIES, LLC USD/DTC154760409 CENTRAL PACIFIC FINANCIAL CO 25 Nov 2015 0.01COMMON STOCK 01 Dec 2015

500.000 0.0023.338300Local1.000000
23.338300 0.00 4.50Base

4.50
0.00
0.00 11,673.65

11,673.65

UBS SECURITIES LLC USD/DTC159179100 CHANNELADVISOR CORP 09 Dec 2015 0.01COMMON STOCK USD.001 14 Dec 2015

2,000.000 0.0013.416300Local1.000000
13.416300 0.00 18.00Base

18.00
0.00
0.00 26,850.60

26,850.60

WELLS FARGO SECURITIES, LLC USD/DTC16359R103 CHEMED CORP 22 Dec 2015 0.01COMMON STOCK USD1. 28 Dec 2015

100.000 0.00149.729200Local1.000000
149.729200 0.00 0.90Base

0.90
0.00
0.00 14,973.82

14,973.82

WELLS FARGO SECURITIES, LLC USD/DTC165303108 CHESAPEAKE UTILITIES CORP 15 Oct 2015 0.01COMMON STOCK USD.486 20 Oct 2015

200.000 0.0053.300300Local1.000000
53.300300 0.00 1.80Base

1.80
0.00
0.00 10,661.86

10,661.86

WELLS FARGO SECURITIES, LLC USD/DTC171604101 CHUY S HOLDINGS INC 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

400.000 0.0033.067700Local1.000000
33.067700 0.00 3.60Base

3.60
0.00
0.00 13,230.68

13,230.68

NATIONAL FINANCIAL SERVICES CORP. USD/DTC17163B102 CIBER INC 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

3,800.000 0.003.537000Local1.000000
3.537000 0.00 34.20Base

34.20
0.00
0.00 13,474.80

13,474.80

WELLS FARGO SECURITIES, LLC USD/DTC17273K109 CIRCOR INTERNATIONAL INC 06 Oct 2015 0.01COMMON STOCK USD.01 09 Oct 2015

400.000 0.0043.820900Local1.000000 3.60 0.00 17,531.96
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43.820900 0.00 3.60Base 0.00 17,531.96

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC17878Y108 CIVEO CORP 06 Nov 2015 0.01COMMON STOCK USD.01 12 Nov 2015

7,300.000 0.002.166600Local1.000000
2.166600 0.00 65.70Base

65.70
0.00
0.00 15,881.88

15,881.88

WELLS FARGO SECURITIES, LLC USD/DTC186873105 CLIFTON BANCORP INC 15 Oct 2015 0.01COMMON STOCK USD.01 20 Oct 2015

900.000 0.0014.535500Local1.000000
14.535500 0.00 8.10Base

8.10
0.00
0.00 13,090.05

13,090.05

CITIGROUP GLOBAL MARKETS INC USD/DTC190897108 COBIZ FINANCIAL INC 06 Oct 2015 0.01COMMON STOCK USD.01 09 Oct 2015

1,300.000 0.0012.784700Local1.000000
12.784700 0.00 11.70Base

11.70
0.00
0.00 16,631.81

16,631.81

WELLS FARGO SECURITIES, LLC USD/DTC19247A100 COHEN + STEERS INC 15 Oct 2015 0.01COMMON STOCK USD.01 20 Oct 2015

500.000 0.0028.005700Local1.000000
28.005700 0.00 4.50Base

4.50
0.00
0.00 14,007.35

14,007.35

INSTINET LLC USD/DTC19249H103 COHERUS BIOSCIENCES INC 06 Nov 2015 0.01COMMON STOCK USD.000 12 Nov 2015

600.000 0.0029.500000Local1.000000
29.500000 0.00 5.40Base

5.40
0.00
0.00 17,705.40

17,705.40

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC192576106 COHU INC 06 Nov 2015 0.01COMMON STOCK USD1. 12 Nov 2015

1,200.000 0.0012.965100Local1.000000
12.965100 0.00 10.80Base

10.80
0.00
0.00 15,568.92

15,568.92

WELLS FARGO SECURITIES, LLC USD/DTC199333105 COLUMBUS MCKINNON CORP/NY 25 Nov 2015 0.01COMMON STOCK USD.01 01 Dec 2015

700.000 0.0020.037400Local1.000000
20.037400 0.00 6.30Base

6.30
0.00
0.00 14,032.48

14,032.48

KCG AMERICAS LLC USD/DTC203607106 COMMUNITY BANK SYSTEM INC 08 Dec 2015 0.01COMMON STOCK USD1. 11 Dec 2015

400.000 0.0041.380000Local1.000000
41.380000 0.00 3.60Base

3.60
0.00
0.00 16,555.60

16,555.60

WELLS FARGO SECURITIES, LLC USD/DTC204149108 COMMUNITY TRUST BANCORP INC 06 Oct 2015 0.01COMMON STOCK USD5. 09 Oct 2015
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500.000 0.0034.696000Local1.000000
34.696000 0.00 4.50Base

4.50
0.00
0.00 17,352.50

17,352.50

WELLS FARGO SECURITIES, LLC USD/DTC205306103 COMPUTER PROGRAMS + SYSTEMS 12 Oct 2015 0.01COMMON STOCK USD.001 15 Oct 2015

300.000 0.0044.495100Local1.000000
44.495100 0.00 2.70Base

2.70
0.00
0.00 13,351.23

13,351.23

WELLS FARGO SECURITIES, LLC USD/DTC207797101 CONNECTICUT WATER SVC INC 25 Nov 2015 0.01COMMON STOCK 01 Dec 2015

400.000 0.0035.973100Local1.000000
35.973100 0.00 3.60Base

3.60
0.00
0.00 14,392.84

14,392.84

WELLS FARGO SECURITIES, LLC USD/DTC20786W107 CONNECTONE BANCORP INC 20 Nov 2015 0.01COMMON STOCK 25 Nov 2015

800.000 0.0018.943800Local1.000000
18.943800 0.00 7.20Base

7.20
0.00
0.00 15,162.24

15,162.24

WELLS FARGO SECURITIES, LLC USD/DTC211171103 CONTINENTAL BUILDING PRODUCT 12 Oct 2015 0.01COMMON STOCK USD.001 15 Oct 2015

700.000 0.0019.758200Local1.000000
19.758200 0.00 6.30Base

6.30
0.00
0.00 13,837.04

13,837.04

WELLS FARGO SECURITIES, LLC USD/DTC21676P103 COOPER STANDARD HOLDING 20 Nov 2015 0.01COMMON STOCK USD.001 25 Nov 2015

200.000 0.0073.189300Local1.000000
73.189300 0.00 1.80Base

1.80
0.00
0.00 14,639.66

14,639.66

REVERSE SPLIT NON CASH USD/DTC21870U502 CORENERGY INFRASTRUCTURE TRU 02 Dec 2015REIT USD.001 02 Dec 2015

3,360.000 0.0033.539886Local1.000000
33.539886 0.00 0.00Base

0.00
0.00
0.00 112,694.02

112,694.02

UBS SECURITIES LLC USD/DTC227483104 CROSS COUNTRY HEALTHCARE INC 20 Nov 2015 0.01COMMON STOCK USD.000 25 Nov 2015

1,000.000 0.0017.418800Local1.000000
17.418800 0.00 9.00Base

9.00
0.00
0.00 17,427.80

17,427.80

INSTINET LLC USD/DTC230215105 CULP INC 08 Dec 2015 0.01COMMON STOCK USD.05 11 Dec 2015

500.000 0.0027.520000Local1.000000
27.520000 0.00 4.50Base

4.50
0.00
0.00 13,764.50

13,764.50
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ASSET TRANSFER NON CASH USD/DTC231082108 CUMULUS MEDIA INC CL A 12 Nov 2015COMMON STOCK USD.01 12 Nov 2015

58,020.000 0.000.245099Local1.000000
0.245099 0.00 0.00Base

0.00
0.00
0.00 14,220.70

14,220.70

WELLS FARGO SECURITIES, LLC USD/DTC23204G100 CUSTOMERS BANCORP INC 09 Dec 2015 0.01COMMON STOCK USD1.0 14 Dec 2015

900.000 0.0027.760200Local1.000000
27.760200 0.00 8.10Base

8.10
0.00
0.00 24,992.28

24,992.28

WELLS FARGO SECURITIES, LLC USD/DTC23247G109 CVENT INC 05 Oct 2015 0.01COMMON STOCK USD.001 08 Oct 2015

400.000 0.0034.193400Local1.000000
34.193400 0.00 3.60Base

3.60
0.00
0.00 13,680.96

13,680.96

GOLDMAN SACHS + CO USD/DTC23251P102 CYBERONICS INC 16 Oct 2015COMMON STOCK USD.01 21 Oct 2015

3,700.000 0.0069.950000Local1.000000
69.950000 0.00 9.25Base

9.25
0.00
0.00 258,824.25

258,824.25

WELLS FARGO SECURITIES, LLC USD/DTC232577205 CYNOSURE INC A 15 Oct 2015 0.01COMMON STOCK USD.001 20 Oct 2015

400.000 0.0032.313500Local1.000000
32.313500 0.00 3.60Base

3.60
0.00
0.00 12,929.00

12,929.00

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC232828509 CYTRX CORP 06 Nov 2015 0.01COMMON STOCK USD.001 12 Nov 2015

5,100.000 0.003.097800Local1.000000
3.097800 0.00 45.90Base

45.90
0.00
0.00 15,844.68

15,844.68

MORGAN STANLEY CO INCORPORATED USD/DTC23284F105 CYTOMX THERAPEUTICS INC 15 Dec 2015 0.01COMMON STOCK USD.000 18 Dec 2015

2,700.000 0.0017.595300Local1.000000
17.595300 0.00 24.30Base

24.30
0.00
0.00 47,531.61

47,531.61

LOOP CAPITAL MARKETS USD/DTC234264109 DAKTRONICS INC 15 Oct 2015 0.01COMMON STOCK 20 Oct 2015

1,400.000 0.009.289300Local1.000000
9.289300 0.00 12.60Base

12.60
0.00
0.00 13,017.62

13,017.62

WELLS FARGO SECURITIES, LLC USD/DTC245077102 DEL FRISCO S RESTAURANT GROU 22 Dec 2015 0.01COMMON STOCK USD.001 28 Dec 2015

900.000 0.0014.545900Local1.000000 8.10 0.00 13,099.41
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14.545900 0.00 8.10Base 0.00 13,099.41

WELLS FARGO SECURITIES, LLC USD/DTC24983L104 DERMIRA INC 22 Dec 2015 0.01COMMON STOCK USD.001 28 Dec 2015

400.000 0.0033.956300Local1.000000
33.956300 0.00 3.60Base

3.60
0.00
0.00 13,586.12

13,586.12

LOOP CAPITAL MARKETS USD/DTC25065K104 DESTINATION XL GROUP INC 15 Oct 2015 0.01COMMON STOCK USD.01 20 Oct 2015

2,100.000 0.006.041900Local1.000000
6.041900 0.00 18.90Base

18.90
0.00
0.00 12,706.89

12,706.89

WELLS FARGO SECURITIES, LLC USD/DTC252603105 DIAMOND FOODS INC 05 Oct 2015 0.01COMMON STOCK USD.001 08 Oct 2015

500.000 0.0031.639400Local1.000000
31.639400 0.00 4.50Base

4.50
0.00
0.00 15,824.20

15,824.20

WELLS FARGO SECURITIES, LLC USD/DTC253922108 DIME COMMUNITY BANCSHARES 20 Nov 2015 0.01COMMON STOCK USD.01 25 Nov 2015

800.000 0.0018.392800Local1.000000
18.392800 0.00 7.20Base

7.20
0.00
0.00 14,721.44

14,721.44

WEEDEN + CO. USD/DTC25433V105 DIMENSION THERAPEUTICS INC 18 Dec 2015 0.01COMMON STOCK USD.000 23 Dec 2015

1,700.000 0.0012.319400Local1.000000
12.319400 0.00 15.30Base

15.30
0.00
0.00 20,958.28

20,958.28

WELLS FARGO SECURITIES, LLC USD/DTC25960R105 DOUGLAS DYNAMICS INC 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

600.000 0.0021.912000Local1.000000
21.912000 0.00 5.40Base

5.40
0.00
0.00 13,152.60

13,152.60

WELLS FARGO SECURITIES, LLC USD/DTC26168L205 DREW INDUSTRIES INC 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

300.000 0.0055.042800Local1.000000
55.042800 0.00 2.70Base

2.70
0.00
0.00 16,515.54

16,515.54

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC26443V101 DULUTH HOLDINGS INC 15 Dec 2015 0.01COMMON STOCK 18 Dec 2015

2,700.000 0.0016.448900Local1.000000
16.448900 0.00 24.30Base

24.30
0.00
0.00 44,436.33

44,436.33

WELLS FARGO SECURITIES, LLC USD/DTC268158201 DYNAVAX TECHNOLOGIES CORP 05 Oct 2015 0.01COMMON STOCK USD.001 08 Oct 2015
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700.000 0.0026.279800Local1.000000
26.279800 0.00 6.30Base

6.30
0.00
0.00 18,402.16

18,402.16

DEUTSCHE BANK SECURITIES INC USD/DTC26882D109 EPIQ SYSTEMS INC 15 Oct 2015 0.01COMMON STOCK USD.01 20 Oct 2015

1,000.000 0.0013.758000Local1.000000
13.758000 0.00 9.00Base

9.00
0.00
0.00 13,767.00

13,767.00

WELLS FARGO SECURITIES, LLC USD/DTC268948106 EAGLE BANCORP INC 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

400.000 0.0046.317100Local1.000000
46.317100 0.00 3.60Base

3.60
0.00
0.00 18,530.44

18,530.44

WELLS FARGO SECURITIES, LLC USD/DTC269796108 EAGLE PHARMACEUTICALS INC 20 Nov 2015 0.01COMMON STOCK USD.001 25 Nov 2015

200.000 0.0081.463600Local1.000000
81.463600 0.00 1.80Base

1.80
0.00
0.00 16,294.52

16,294.52

WELLS FARGO SECURITIES, LLC USD/DTC278715206 EBIX INC 12 Oct 2015 0.01COMMON STOCK USD.1 15 Oct 2015

500.000 0.0026.182900Local1.000000
26.182900 0.00 4.50Base

4.50
0.00
0.00 13,095.95

13,095.95

WELLS FARGO SECURITIES, LLC USD/DTC27875T101 ECHO GLOBAL LOGISTICS INC 20 Nov 2015 0.01COMMON STOCK USD.000 25 Nov 2015

700.000 0.0023.584900Local1.000000
23.584900 0.00 6.30Base

6.30
0.00
0.00 16,515.73

16,515.73

WEEDEN + CO. USD/DTC279870109 EDGE THERAPEUTICS INC 15 Dec 2015 0.01COMMON STOCK USD.000 18 Dec 2015

3,100.000 0.0012.533700Local1.000000
12.533700 0.00 27.90Base

27.90
0.00
0.00 38,882.37

38,882.37

MORGAN STANLEY CO INCORPORATED USD/DTC28140H203 EDUCATION REALTY TRUST INC 15 Dec 2015 0.01REIT USD.01 18 Dec 2015

2,300.000 0.0036.778800Local1.000000
36.778800 0.00 20.70Base

20.70
0.00
0.00 84,611.94

84,611.94

WEEDEN + CO. USD/DTC291641108 EMPIRE DISTRICT ELECTRIC CO 18 Dec 2015 0.01COMMON STOCK USD1. 23 Dec 2015

500.000 0.0027.353600Local1.000000
27.353600 0.00 4.50Base

4.50
0.00
0.00 13,681.30

13,681.30
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REVERSE SPLIT NON CASH USD/DTC292052305 EMPIRE RESORTS INC 23 Dec 2015COMMON STOCK 23 Dec 2015

720.000 0.0036.537500Local1.000000
36.537500 0.00 0.00Base

0.00
0.00
0.00 26,307.00

26,307.00

WELLS FARGO SECURITIES, LLC USD/DTC29251M106 ENANTA PHARMACEUTICALS INC 22 Dec 2015 0.01COMMON STOCK USD.01 28 Dec 2015

400.000 0.0031.818400Local1.000000
31.818400 0.00 3.60Base

3.60
0.00
0.00 12,730.96

12,730.96

UBS SECURITIES LLC USD/DTC293389102 ENNIS INC 08 Dec 2015 0.01COMMON STOCK USD2.5 11 Dec 2015

700.000 0.0019.940000Local1.000000
19.940000 0.00 6.30Base

6.30
0.00
0.00 13,964.30

13,964.30

NATIONAL FINANCIAL SERVICES CORP. USD/DTC293639100 ENTERCOM COMMUNICATIONS CL A 20 Nov 2015 0.01COMMON STOCK USD.01 25 Nov 2015

1,400.000 0.0011.284600Local1.000000
11.284600 0.00 12.60Base

12.60
0.00
0.00 15,811.04

15,811.04

MERGER USD/DTC29404K106 ENVESTNET INC 20 Nov 2015COMMON STOCK 24 Nov 2015

831.160 0.0030.970005Local1.000000
30.970005 0.00 0.00Base

0.00
0.00
0.00 25,741.03

25,741.03

WELLS FARGO SECURITIES, LLC USD/DTC29428V104 EPIZYME INC 22 Dec 2015 0.01COMMON STOCK USD.000 28 Dec 2015

800.000 0.0017.420200Local1.000000
17.420200 0.00 7.20Base

7.20
0.00
0.00 13,943.36

13,943.36

WEEDEN + CO. USD/DTC29460X109 EQUITY BANCSHARES INC   CL A 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

700.000 0.0023.771900Local1.000000
23.771900 0.00 6.30Base

6.30
0.00
0.00 16,646.63

16,646.63

GOLDMAN SACHS + CO USD/DTC30040P103 EVERTEC INC 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

1,100.000 0.0019.062800Local1.000000
19.062800 0.00 9.90Base

9.90
0.00
0.00 20,978.98

20,978.98

GOLDMAN SACHS + CO USD/DTC30050B101 EVOLENT HEALTH INC   A 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

1,800.000 0.0015.975100Local1.000000 16.20 0.00 28,771.38
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15.975100 0.00 16.20Base 0.00 28,771.38

LOOP CAPITAL MARKETS USD/DTC30161Q104 EXELIXIS INC 01 Oct 2015 0.01COMMON STOCK USD.001 06 Oct 2015

1,900.000 0.005.515800Local1.000000
5.515800 0.00 17.10Base

17.10
0.00
0.00 10,497.12

10,497.12

LOOP CAPITAL MARKETS USD/DTC05 Oct 2015 0.0108 Oct 2015

4,200.000 0.005.864300Local1.000000
5.864300 0.00 37.80Base

37.80
0.00
0.00 24,667.86

24,667.86
30161Q104 Total

54.90 0.000.00 35,164.986,100.000 Local

0.00 54.90 0.00 35,164.98Base

WELLS FARGO SECURITIES, LLC USD/DTC302081104 EXLSERVICE HOLDINGS INC 06 Oct 2015 0.01COMMON STOCK USD.001 09 Oct 2015

400.000 0.0038.124900Local1.000000
38.124900 0.00 3.60Base

3.60
0.00
0.00 15,253.56

15,253.56

LOOP CAPITAL MARKETS USD/DTC30226D106 EXTREME NETWORKS INC 12 Oct 2015 0.01COMMON STOCK USD.001 15 Oct 2015

4,100.000 0.003.593700Local1.000000
3.593700 0.00 36.90Base

36.90
0.00
0.00 14,771.07

14,771.07

WELLS FARGO SECURITIES, LLC USD/DTC30239F106 FBL FINANCIAL GROUP INC CL A 25 Nov 2015 0.01COMMON STOCK 01 Dec 2015

200.000 0.0067.684400Local1.000000
67.684400 0.00 1.80Base

1.80
0.00
0.00 13,538.68

13,538.68

WELLS FARGO SECURITIES, LLC USD/DTC305560302 FAIRPOINT COMMUNICATIONS INC 25 Nov 2015 0.01COMMON STOCK USD.01 01 Dec 2015

700.000 0.0018.497300Local1.000000
18.497300 0.00 6.30Base

6.30
0.00
0.00 12,954.41

12,954.41

WELLS FARGO SECURITIES, LLC USD/DTC307675108 FARMER BROS CO 09 Dec 2015 0.01COMMON STOCK USD1.0 14 Dec 2015

800.000 0.0031.940100Local1.000000
31.940100 0.00 7.20Base

7.20
0.00
0.00 25,559.28

25,559.28

WELLS FARGO SECURITIES, LLC USD/DTC313148306 FEDERAL AGRIC MTG CORP CL C 22 Dec 2015 0.01COMMON STOCK USD1. 28 Dec 2015
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400.000 0.0032.761200Local1.000000
32.761200 0.00 3.60Base

3.60
0.00
0.00 13,108.08

13,108.08

LOOP CAPITAL MARKETS USD/DTC31430F101 FELCOR LODGING TRUST INC 12 Oct 2015 0.01REIT USD.01 15 Oct 2015

1,800.000 0.008.312700Local1.000000
8.312700 0.00 16.20Base

16.20
0.00
0.00 14,979.06

14,979.06

WEEDEN + CO. USD/DTC315405100 FERRO CORP 22 Dec 2015 0.01COMMON STOCK USD1. 28 Dec 2015

1,200.000 0.0011.315400Local1.000000
11.315400 0.00 10.80Base

10.80
0.00
0.00 13,589.28

13,589.28

UBS SECURITIES LLC USD/DTC316394105 FIDELITY SOUTHERN CORP 08 Dec 2015 0.01COMMON STOCK 11 Dec 2015

600.000 0.0022.070800Local1.000000
22.070800 0.00 5.40Base

5.40
0.00
0.00 13,247.88

13,247.88

WELLS FARGO SECURITIES, LLC USD/DTC317585404 FINANCIAL INSTITUTIONS INC 20 Nov 2015 0.01COMMON STOCK USD.01 25 Nov 2015

600.000 0.0026.940400Local1.000000
26.940400 0.00 5.40Base

5.40
0.00
0.00 16,169.64

16,169.64

LOOP CAPITAL MARKETS USD/DTC318672706 FIRST BANCORP PUERTO RICO 12 Oct 2015 0.01COMMON STOCK USD1. 15 Oct 2015

3,500.000 0.003.905000Local1.000000
3.905000 0.00 31.50Base

31.50
0.00
0.00 13,699.00

13,699.00

WELLS FARGO SECURITIES, LLC USD/DTC318910106 FIRST BANCORP/NC 22 Dec 2015 0.01COMMON STOCK 28 Dec 2015

700.000 0.0018.683300Local1.000000
18.683300 0.00 6.30Base

6.30
0.00
0.00 13,084.61

13,084.61

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC319383204 FIRST BUSEY CORP 06 Nov 2015 0.01COMMON STOCK USD.001 12 Nov 2015

700.000 0.0022.075000Local1.000000
22.075000 0.00 6.30Base

6.30
0.00
0.00 15,458.80

15,458.80

WELLS FARGO SECURITIES, LLC USD/DTC319390100 FIRST BUSINESS FINANCIAL SER 20 Nov 2015 0.01COMMON STOCK USD.01 25 Nov 2015

600.000 0.0025.809400Local1.000000
25.809400 0.00 5.40Base

5.40
0.00
0.00 15,491.04

15,491.04
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WELLS FARGO SECURITIES, LLC USD/DTC320734106 FIRST OF LONG ISLAND CORP 25 Nov 2015 0.01COMMON STOCK USD.1 01 Dec 2015

400.000 0.0031.161900Local1.000000
31.161900 0.00 3.60Base

3.60
0.00
0.00 12,468.36

12,468.36

GOLDMAN SACHS + CO USD/DTC33610F109 FIRST POTOMAC REALTY TRUST 05 Oct 2015 0.01REIT USD.001 08 Oct 2015

1,400.000 0.0011.293600Local1.000000
11.293600 0.00 12.60Base

12.60
0.00
0.00 15,823.64

15,823.64

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC336901103 1ST SOURCE CORP 06 Nov 2015 0.01COMMON STOCK 12 Nov 2015

500.000 0.0033.385200Local1.000000
33.385200 0.00 4.50Base

4.50
0.00
0.00 16,697.10

16,697.10

WELLS FARGO SECURITIES, LLC USD/DTC337930705 FLAGSTAR BANCORP INC 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

700.000 0.0021.367600Local1.000000
21.367600 0.00 6.30Base

6.30
0.00
0.00 14,963.62

14,963.62

LOOP CAPITAL MARKETS USD/DTC338307101 FIVE9 INC 15 Oct 2015 0.01COMMON STOCK USD.001 20 Oct 2015

3,300.000 0.003.953800Local1.000000
3.953800 0.00 29.70Base

29.70
0.00
0.00 13,077.24

13,077.24

WEEDEN + CO. USD/DTC33830X104 FIVE PRIME THERAPEUTICS INC 30 Oct 2015 0.01COMMON STOCK USD.001 04 Nov 2015

600.000 0.0032.136500Local1.000000
32.136500 0.00 5.40Base

5.40
0.00
0.00 19,287.30

19,287.30

WEEDEN + CO. USD/DTC18 Dec 2015 0.0123 Dec 2015

400.000 0.0044.505300Local1.000000
44.505300 0.00 3.60Base

3.60
0.00
0.00 17,805.72

17,805.72
33830X104 Total

9.00 0.000.00 37,093.021,000.000 Local

0.00 9.00 0.00 37,093.02Base

WELLS FARGO SECURITIES, LLC USD/DTC343389102 FLOTEK INDUSTRIES INC 12 Oct 2015 0.01COMMON STOCK USD.000 15 Oct 2015

800.000 0.0019.364700Local1.000000
19.364700 0.00 7.20Base

7.20
0.00
0.00 15,498.96

15,498.96
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CITIGROUP GLOBAL MARKETS INC USD/DTC344177100 FOGO DE CHAO INC 01 Oct 2015 0.01COMMON STOCK 06 Oct 2015

500.000 0.0015.668000Local1.000000
15.668000 0.00 4.50Base

4.50
0.00
0.00 7,838.50

7,838.50

J.P. MORGAN SECURITIES INC. USD/DTC346375108 FORMFACTOR INC 08 Dec 2015 0.01COMMON STOCK USD.001 11 Dec 2015

1,500.000 0.008.794900Local1.000000
8.794900 0.00 13.50Base

13.50
0.00
0.00 13,205.85

13,205.85

WELLS FARGO SECURITIES, LLC USD/DTC34984V100 FORUM ENERGY TECHNOLOGIES IN 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

900.000 0.0013.929800Local1.000000
13.929800 0.00 8.10Base

8.10
0.00
0.00 12,544.92

12,544.92

WELLS FARGO SECURITIES, LLC USD/DTC351793104 FRANCESCAS HOLDINGS CORP 22 Dec 2015 0.01COMMON STOCK USD.01 28 Dec 2015

800.000 0.0017.114500Local1.000000
17.114500 0.00 7.20Base

7.20
0.00
0.00 13,698.80

13,698.80

WEEDEN + CO. USD/DTC353469109 FRANKLIN COVEY CO 18 Dec 2015 0.01COMMON STOCK USD.05 23 Dec 2015

800.000 0.0016.091300Local1.000000
16.091300 0.00 7.20Base

7.20
0.00
0.00 12,880.24

12,880.24

DEUTSCHE BANK SECURITIES INC USD/DTC356108100 FRED S INC CLASS A 15 Oct 2015 0.01COMMON STOCK 20 Oct 2015

1,000.000 0.0013.059000Local1.000000
13.059000 0.00 9.00Base

9.00
0.00
0.00 13,068.00

13,068.00

INSTINET LLC USD/DTC35804H106 FRESH MARKET INC/THE 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

600.000 0.0024.105700Local1.000000
24.105700 0.00 5.40Base

5.40
0.00
0.00 14,468.82

14,468.82

REVERSE SPLIT NON CASH USD/DTC35952H502 FUELCELL ENERGY INC 04 Dec 2015COMMON STOCK USD.000 07 Dec 2015

4,345.000 0.0016.702094Local1.000000
16.702094 0.00 0.00Base

0.00
0.00
0.00 72,570.60

72,570.60

GOLDMAN SACHS + CO USD/DTC36116M106 FUTUREFUEL CORP 05 Oct 2015 0.01COMMON STOCK USD.000 08 Oct 2015
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1,300.000 0.0011.678100Local1.000000
11.678100 0.00 11.70Base

11.70
0.00
0.00 15,193.23

15,193.23

WEEDEN + CO. USD/DTC362393100 GTT COMMUNICATIONS INC 08 Dec 2015 0.01COMMON STOCK USD.000 11 Dec 2015

700.000 0.0020.211400Local1.000000
20.211400 0.00 6.30Base

6.30
0.00
0.00 14,154.28

14,154.28

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC369300108 GENERAL CABLE CORP 06 Nov 2015 0.01COMMON STOCK USD.01 12 Nov 2015

1,000.000 0.0016.127000Local1.000000
16.127000 0.00 9.00Base

9.00
0.00
0.00 16,136.00

16,136.00

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC369385109 GENERAL COMMUNICATION INC A 08 Dec 2015 0.01COMMON STOCK 11 Dec 2015

600.000 0.0021.635000Local1.000000
21.635000 0.00 5.40Base

5.40
0.00
0.00 12,986.40

12,986.40

WELLS FARGO SECURITIES, LLC USD/DTC373865104 GERMAN AMERICAN BANCORP 15 Oct 2015 0.01COMMON STOCK 20 Oct 2015

400.000 0.0030.653300Local1.000000
30.653300 0.00 3.60Base

3.60
0.00
0.00 12,264.92

12,264.92

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC374163103 GERON CORP 06 Nov 2015 0.01COMMON STOCK USD.001 12 Nov 2015

4,200.000 0.003.878300Local1.000000
3.878300 0.00 37.80Base

37.80
0.00
0.00 16,326.66

16,326.66

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC374297109 GETTY REALTY CORP 08 Dec 2015 0.01REIT USD.01 11 Dec 2015

800.000 0.0017.338100Local1.000000
17.338100 0.00 7.20Base

7.20
0.00
0.00 13,877.68

13,877.68

WELLS FARGO SECURITIES, LLC USD/DTC374689107 GIBRALTAR INDUSTRIES INC 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

900.000 0.0018.776000Local1.000000
18.776000 0.00 8.10Base

8.10
0.00
0.00 16,906.50

16,906.50

GOLDMAN SACHS + CO USD/DTC376536108 GLADSTONE COMMERCIAL CORP 06 Nov 2015 0.01REIT USD.001 12 Nov 2015

900.000 0.0015.944400Local1.000000
15.944400 0.00 8.10Base

8.10
0.00
0.00 14,358.06

14,358.06
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WELLS FARGO SECURITIES, LLC USD/DTC37953G103 GLOBAL BRASS + COPPER HOLDIN 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

600.000 0.0022.919400Local1.000000
22.919400 0.00 5.40Base

5.40
0.00
0.00 13,757.04

13,757.04

CITIGROUP GLOBAL MARKETS INC USD/DTC38046C109 GOGO INC 06 Oct 2015 0.01COMMON STOCK USD.000 09 Oct 2015

1,000.000 0.0015.997000Local1.000000
15.997000 0.00 9.00Base

9.00
0.00
0.00 16,006.00

16,006.00

WELLS FARGO SECURITIES, LLC USD/DTC383082104 GORMAN RUPP CO 15 Oct 2015 0.01COMMON STOCK 20 Oct 2015

500.000 0.0025.592800Local1.000000
25.592800 0.00 4.50Base

4.50
0.00
0.00 12,800.90

12,800.90

MERGER NON CASH USD/DTC385002100 GRAMERCY PROPERTY TRUST 18 Dec 2015REIT USD.01 18 Dec 2015

48,165.980 0.007.330537Local1.000000
7.330537 0.00 0.00Base

0.00
0.00
0.00 353,082.50

353,082.50

WELLS FARGO SECURITIES, LLC USD/DTC390905107 GREAT SOUTHERN BANCORP INC 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

300.000 0.0046.333000Local1.000000
46.333000 0.00 2.70Base

2.70
0.00
0.00 13,902.60

13,902.60

INTERNAL SWAP DVP USD/DTC39153L106 GREATBATCH INC 05 Oct 2015COMMON STOCK USD.001 08 Oct 2015

300.000 0.0058.349998Local1.000000
58.349998 0.00 0.00Base

0.00
0.00
0.00 17,505.00

17,505.00

CITIGROUP GLOBAL MARKETS INC USD/DTC39260X100 GREEN BANCORP INC 06 Oct 2015 0.01COMMON STOCK USD.01 09 Oct 2015

1,400.000 0.0012.092600Local1.000000
12.092600 0.00 12.60Base

12.60
0.00
0.00 16,942.24

16,942.24

WELLS FARGO SECURITIES, LLC USD/DTC393222104 GREEN PLAINS INC 06 Oct 2015 0.01COMMON STOCK USD.001 09 Oct 2015

800.000 0.0021.850500Local1.000000
21.850500 0.00 7.20Base

7.20
0.00
0.00 17,487.60

17,487.60

WELLS FARGO SECURITIES, LLC USD/DTC398433102 GRIFFON CORP 15 Oct 2015 0.01COMMON STOCK USD.25 20 Oct 2015

700.000 0.0017.415300Local1.000000 6.30 0.00 12,197.01
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17.415300 0.00 6.30Base 0.00 12,197.01

WELLS FARGO SECURITIES, LLC USD/DTC404030108 H+E EQUIPMENT SERVICES INC 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

700.000 0.0019.348900Local1.000000
19.348900 0.00 6.30Base

6.30
0.00
0.00 13,550.53

13,550.53

LOOP CAPITAL MARKETS USD/DTC404139107 HC2 HOLDINGS INC 18 Dec 2015 0.01COMMON STOCK USD.001 23 Dec 2015

2,600.000 0.005.154600Local1.000000
5.154600 0.00 23.40Base

23.40
0.00
0.00 13,425.36

13,425.36

REVERSE SPLIT NON CASH USD/DTC40537Q506 HALCON RESOURCES CORP 28 Dec 2015COMMON STOCK USD.000 28 Dec 2015

17,769.000 0.0024.744187Local1.000000
24.744187 0.00 0.00Base

0.00
0.00
0.00 439,679.47

439,679.47

WEEDEN + CO. USD/DTC41043F208 HANGER INC 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

800.000 0.0016.770000Local1.000000
16.770000 0.00 7.20Base

7.20
0.00
0.00 13,423.20

13,423.20

J.P. MORGAN SECURITIES INC. USD/DTC41068X100 HANNON ARMSTRONG SUSTAINABLE 30 Oct 2015 0.01REIT USD.01 04 Nov 2015

2,100.000 0.0017.925900Local1.000000
17.925900 0.00 18.90Base

18.90
0.00
0.00 37,663.29

37,663.29

WELLS FARGO SECURITIES, LLC USD/DTC419596101 HAVERTY FURNITURE 12 Oct 2015 0.01COMMON STOCK USD1. 15 Oct 2015

600.000 0.0023.068100Local1.000000
23.068100 0.00 5.40Base

5.40
0.00
0.00 13,846.26

13,846.26

DEUTSCHE BANK SECURITIES INC USD/DTC420031106 HAWAIIAN TELCOM HOLDCO INC 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

500.000 0.0025.166000Local1.000000
25.166000 0.00 4.35Base

4.35
0.00
0.00 12,587.35

12,587.35

WELLS FARGO SECURITIES, LLC USD/DTC420877201 HAYNES INTERNATIONAL INC 15 Oct 2015 0.01COMMON STOCK USD.001 20 Oct 2015

300.000 0.0041.840300Local1.000000
41.840300 0.00 2.70Base

2.70
0.00
0.00 12,554.79

12,554.79

WEEDEN + CO. USD/DTC42234Q102 HEARTLAND FINANCIAL USA INC 18 Dec 2015 0.01COMMON STOCK USD1. 23 Dec 2015
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400.000 0.0032.396700Local1.000000
32.396700 0.00 3.60Base

3.60
0.00
0.00 12,962.28

12,962.28

WELLS FARGO SECURITIES, LLC USD/DTC422368100 HEARTWARE INTERNATIONAL INC 22 Dec 2015 0.01COMMON STOCK USD.001 28 Dec 2015

300.000 0.0046.653100Local1.000000
46.653100 0.00 2.70Base

2.70
0.00
0.00 13,998.63

13,998.63

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC422819102 HEIDRICK + STRUGGLES INTL 06 Nov 2015 0.01COMMON STOCK USD.01 12 Nov 2015

600.000 0.0028.812500Local1.000000
28.812500 0.00 5.40Base

5.40
0.00
0.00 17,292.90

17,292.90

LOOP CAPITAL MARKETS USD/DTC42330P107 HELIX ENERGY SOLUTIONS GROUP 12 Oct 2015 0.01COMMON STOCK 15 Oct 2015

2,200.000 0.006.090900Local1.000000
6.090900 0.00 19.80Base

19.80
0.00
0.00 13,419.78

13,419.78

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC42727J102 HERITAGE INSURANCE HOLDINGS 08 Dec 2015 0.01COMMON STOCK USD.000 11 Dec 2015

600.000 0.0022.670000Local1.000000
22.670000 0.00 5.40Base

5.40
0.00
0.00 13,607.40

13,607.40

WELLS FARGO SECURITIES, LLC USD/DTC440407104 HORIZON BANCORP INDIANA 06 Oct 2015 0.01COMMON STOCK 09 Oct 2015

700.000 0.0024.015100Local1.000000
24.015100 0.00 6.30Base

6.30
0.00
0.00 16,816.87

16,816.87

CITIGROUP GLOBAL MARKETS INC USD/DTC441593100 HOULIHAN LOKEY INC 01 Oct 2015 0.01COMMON STOCK USD.001 06 Oct 2015

520.000 0.0021.825200Local1.000000
21.825200 0.00 4.68Base

4.68
0.00
0.00 11,353.78

11,353.78

GOLDMAN SACHS + CO USD/DTC05 Oct 2015 0.0108 Oct 2015

1,200.000 0.0022.293400Local1.000000
22.293400 0.00 10.80Base

10.80
0.00
0.00 26,762.88

26,762.88
441593100 Total

15.48 0.000.00 38,116.661,720.000 Local

0.00 15.48 0.00 38,116.66Base
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WELLS FARGO SECURITIES, LLC USD/DTC443573100 HUBSPOT INC 05 Oct 2015 0.01COMMON STOCK USD.001 08 Oct 2015

300.000 0.0047.518900Local1.000000
47.518900 0.00 2.70Base

2.70
0.00
0.00 14,258.37

14,258.37

WELLS FARGO SECURITIES, LLC USD/DTC45031U101 ISTAR INC 09 Dec 2015 0.01REIT USD.001 14 Dec 2015

2,200.000 0.0012.369800Local1.000000
12.369800 0.00 19.80Base

19.80
0.00
0.00 27,233.36

27,233.36

CITIGROUP GLOBAL MARKETS INC USD/DTC45071R109 IXIA 06 Oct 2015 0.01COMMON STOCK 09 Oct 2015

1,100.000 0.0015.279100Local1.000000
15.279100 0.00 9.90Base

9.90
0.00
0.00 16,816.91

16,816.91

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC452907108 IMMUNOMEDICS INC 06 Nov 2015 0.01COMMON STOCK USD.01 12 Nov 2015

5,400.000 0.003.012900Local1.000000
3.012900 0.00 48.60Base

48.60
0.00
0.00 16,318.26

16,318.26

DEUTSCHE BANK SECURITIES INC USD/DTC45329R109 INC RESEARCH HOLDINGS INC A 06 Nov 2015 0.01COMMON STOCK USD.01 12 Nov 2015

400.000 0.0043.965000Local1.000000
43.965000 0.00 3.48Base

3.48
0.00
0.00 17,589.48

17,589.48

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC45336E109 INCONTACT INC 06 Nov 2015 0.01COMMON STOCK USD.000 12 Nov 2015

2,000.000 0.009.599700Local1.000000
9.599700 0.00 18.00Base

18.00
0.00
0.00 19,217.40

19,217.40

WELLS FARGO SECURITIES, LLC USD/DTC453838609 INDEPENDENT BANK CORP   MICH 22 Dec 2015 0.01COMMON STOCK USD1. 28 Dec 2015

800.000 0.0015.067500Local1.000000
15.067500 0.00 7.20Base

7.20
0.00
0.00 12,061.20

12,061.20

WELLS FARGO SECURITIES, LLC USD/DTC45667G103 INFINERA CORP 06 Nov 2015 0.01COMMON STOCK USD.001 12 Nov 2015

900.000 0.0020.980000Local1.000000
20.980000 0.00 8.10Base

8.10
0.00
0.00 18,890.10

18,890.10

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC457461200 INLAND REAL ESTATE CORP 06 Nov 2015 0.01REIT USD.01 12 Nov 2015

1,700.000 0.008.912900Local1.000000 15.30 0.00 15,167.23
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8.912900 0.00 15.30Base 0.00 15,167.23

LOOP CAPITAL MARKETS USD/DTC45773H201 INOVIO PHARMACEUTICALS INC 22 Dec 2015 0.01COMMON STOCK USD.001 28 Dec 2015

1,800.000 0.006.961400Local1.000000
6.961400 0.00 16.20Base

16.20
0.00
0.00 12,546.72

12,546.72

LOOP CAPITAL MARKETS USD/DTC45773Y105 INNERWORKINGS INC 25 Nov 2015 0.01COMMON STOCK USD.000 01 Dec 2015

1,500.000 0.008.296000Local1.000000
8.296000 0.00 13.50Base

13.50
0.00
0.00 12,457.50

12,457.50

DEUTSCHE BANK SECURITIES INC USD/DTC45774W108 INSTEEL INDUSTRIES INC 06 Nov 2015 0.01COMMON STOCK 12 Nov 2015

700.000 0.0022.337100Local1.000000
22.337100 0.00 6.09Base

6.09
0.00
0.00 15,642.06

15,642.06

WEEDEN + CO. USD/DTC45780R101 INSTALLED BUILDING PRODUCTS 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

500.000 0.0023.415500Local1.000000
23.415500 0.00 4.50Base

4.50
0.00
0.00 11,712.25

11,712.25

WEEDEN + CO. USD/DTC45781M101 INNOVIVA INC 18 Dec 2015 0.01COMMON STOCK 23 Dec 2015

2,500.000 0.0010.252400Local1.000000
10.252400 0.00 22.50Base

22.50
0.00
0.00 25,653.50

25,653.50

WEEDEN + CO. USD/DTC45781U103 INSTRUCTURE INC 18 Dec 2015 0.01COMMON STOCK USD.000 23 Dec 2015

1,400.000 0.0021.744600Local1.000000
21.744600 0.00 12.60Base

12.60
0.00
0.00 30,455.04

30,455.04

WELLS FARGO SECURITIES, LLC USD/DTC457985208 INTEGRA LIFESCIENCES HOLDING 01 Oct 2015 0.01COMMON STOCK USD.01 06 Oct 2015

148.000 0.0059.398200Local1.000000
59.398200 0.00 1.33Base

1.33
0.00
0.00 8,792.26

8,792.26

WELLS FARGO SECURITIES, LLC USD/DTC05 Oct 2015 0.0108 Oct 2015

400.000 0.0060.831800Local1.000000
60.831800 0.00 3.60Base

3.60
0.00
0.00 24,336.32

24,336.32
457985208 Total

Books Closed Prepared by State StreetPage 1691



NHIH
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA SMALL CAP COREPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

4.93 0.000.00 33,128.58548.000 Local

0.00 4.93 0.00 33,128.58Base

WELLS FARGO SECURITIES, LLC USD/DTC458334109 INTER PARFUMS INC 12 Oct 2015 0.01COMMON STOCK USD.001 15 Oct 2015

500.000 0.0027.048900Local1.000000
27.048900 0.00 4.50Base

4.50
0.00
0.00 13,528.95

13,528.95

WELLS FARGO SECURITIES, LLC USD/DTC45841V109 INTERACTIVE INTELLIGENCE GRO 09 Dec 2015 0.01COMMON STOCK USD.01 14 Dec 2015

800.000 0.0034.482500Local1.000000
34.482500 0.00 7.20Base

7.20
0.00
0.00 27,593.20

27,593.20

LOOP CAPITAL MARKETS USD/DTC46090K109 INTRAWEST RESORTS HOLDINGS I 06 Oct 2015 0.01COMMON STOCK USD.01 09 Oct 2015

1,900.000 0.009.260400Local1.000000
9.260400 0.00 17.10Base

17.10
0.00
0.00 17,611.86

17,611.86

WELLS FARGO SECURITIES, LLC USD/DTC46113M108 INTERVAL LEISURE GROUP 06 Oct 2015 0.01COMMON STOCK USD.01 09 Oct 2015

900.000 0.0018.450300Local1.000000
18.450300 0.00 8.10Base

8.10
0.00
0.00 16,613.37

16,613.37

J.P. MORGAN SECURITIES INC. USD/DTC46116X101 INTRA CELLULAR THERAPIES INC 30 Oct 2015 0.01COMMON STOCK USD.000 04 Nov 2015

1,000.000 0.0047.749100Local1.000000
47.749100 0.00 9.00Base

9.00
0.00
0.00 47,758.10

47,758.10

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC46118H104 INTRALINKS HOLDINGS INC 06 Nov 2015 0.01COMMON STOCK USD.001 12 Nov 2015

1,700.000 0.009.380600Local1.000000
9.380600 0.00 15.30Base

15.30
0.00
0.00 15,962.32

15,962.32

CITIGROUP GLOBAL MARKETS INC USD/DTC46187J205 INVUITY INC 01 Oct 2015 0.01COMMON STOCK USD.001 06 Oct 2015

335.000 0.0014.545000Local1.000000
14.545000 0.00 3.02Base

3.02
0.00
0.00 4,875.60

4,875.60

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC46600W106 IXYS CORPORATION 09 Dec 2015 0.01COMMON STOCK USD.01 14 Dec 2015

2,200.000 0.0012.212300Local1.000000
12.212300 0.00 19.80Base

19.80
0.00
0.00 26,886.86

26,886.86
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LOOP CAPITAL MARKETS USD/DTC47760A108 JIVE SOFTWARE INC 06 Oct 2015 0.01COMMON STOCK 09 Oct 2015

3,400.000 0.004.852500Local1.000000
4.852500 0.00 30.60Base

30.60
0.00
0.00 16,529.10

16,529.10

WELLS FARGO SECURITIES, LLC USD/DTC477839104 JOHN BEAN TECHNOLOGIES CORP 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

500.000 0.0038.495600Local1.000000
38.495600 0.00 4.50Base

4.50
0.00
0.00 19,252.30

19,252.30

DEUTSCHE BANK SECURITIES INC USD/DTC48244B100 KCG HOLDINGS INC CL A 15 Oct 2015 0.01COMMON STOCK USD.01 20 Oct 2015

1,100.000 0.0012.386100Local1.000000
12.386100 0.00 9.90Base

9.90
0.00
0.00 13,634.61

13,634.61

WELLS FARGO SECURITIES, LLC USD/DTC483548103 KAMAN CORP 06 Oct 2015 0.01COMMON STOCK USD1. 09 Oct 2015

400.000 0.0037.419300Local1.000000
37.419300 0.00 3.60Base

3.60
0.00
0.00 14,971.32

14,971.32

MANDATORY EXCHANGE NON CASH USD/DTC484836200 KANSAS CITY LIFE INS CO 17 Dec 2015COMMON STOCK USD1.25 18 Dec 2015

1,100.000 0.0037.560000Local1.000000
37.560000 0.00 0.00Base

0.00
0.00
0.00 41,316.00

41,316.00

WEEDEN + CO. USD/DTC49428J109 KIMBALL ELECTRONICS INC 18 Dec 2015 0.01COMMON STOCK 23 Dec 2015

1,100.000 0.0011.766800Local1.000000
11.766800 0.00 9.90Base

9.90
0.00
0.00 12,953.38

12,953.38

WELLS FARGO SECURITIES, LLC USD/DTC50077C106 KRATON PERFORMANCE POLYMERS 15 Oct 2015 0.01COMMON STOCK USD.01 20 Oct 2015

600.000 0.0022.818400Local1.000000
22.818400 0.00 5.40Base

5.40
0.00
0.00 13,696.44

13,696.44

WELLS FARGO SECURITIES, LLC USD/DTC503459604 LA JOLLA PHARMACEUTICAL CO 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

800.000 0.0025.033200Local1.000000
25.033200 0.00 7.20Base

7.20
0.00
0.00 20,033.76

20,033.76

WELLS FARGO SECURITIES, LLC USD/DTC505743104 LADDER CAPITAL CORP REIT 25 Nov 2015 0.01REIT USD.001 01 Dec 2015

900.000 0.0013.624300Local1.000000 8.10 0.00 12,269.97
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13.624300 0.00 8.10Base 0.00 12,269.97

LOOP CAPITAL MARKETS USD/DTC50575Q102 LADENBURG THALMANN FINANCIAL 22 Dec 2015 0.01COMMON STOCK USD.000 28 Dec 2015

4,400.000 0.002.866000Local1.000000
2.866000 0.00 39.60Base

39.60
0.00
0.00 12,650.00

12,650.00

INSTINET LLC USD/DTC511637100 LAKELAND BANCORP INC 20 Nov 2015 0.01COMMON STOCK 25 Nov 2015

1,200.000 0.0012.126000Local1.000000
12.126000 0.00 10.80Base

10.80
0.00
0.00 14,562.00

14,562.00

WELLS FARGO SECURITIES, LLC USD/DTC51476K103 LANDAUER INC 09 Dec 2015 0.01COMMON STOCK USD.1 14 Dec 2015

700.000 0.0038.725500Local1.000000
38.725500 0.00 6.30Base

6.30
0.00
0.00 27,114.15

27,114.15

LOOP CAPITAL MARKETS USD/DTC516544103 LANTHEUS HOLDINGS INC 01 Oct 2015 0.01COMMON STOCK USD.01 06 Oct 2015

800.000 0.004.523800Local1.000000
4.523800 0.00 7.20Base

7.20
0.00
0.00 3,626.24

3,626.24

WELLS FARGO SECURITIES, LLC USD/DTC52471Y106 LEGACYTEXAS FINANCIAL GROUP 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

500.000 0.0030.672000Local1.000000
30.672000 0.00 4.50Base

4.50
0.00
0.00 15,340.50

15,340.50

WELLS FARGO SECURITIES, LLC USD/DTC52603B107 LENDINGTREE INC 06 Nov 2015 0.01COMMON STOCK USD.01 12 Nov 2015

100.000 0.00123.800000Local1.000000
123.800000 0.00 0.90Base

0.90
0.00
0.00 12,380.90

12,380.90

WEEDEN + CO. USD/DTC18 Dec 2015 0.0123 Dec 2015

200.000 0.0095.706400Local1.000000
95.706400 0.00 1.80Base

1.80
0.00
0.00 19,143.08

19,143.08
52603B107 Total

2.70 0.000.00 31,523.98300.000 Local

0.00 2.70 0.00 31,523.98Base

WELLS FARGO SECURITIES, LLC USD/DTC529898108 LIBBEY INC 15 Oct 2015 0.01COMMON STOCK USD.01 20 Oct 2015
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400.000 0.0033.248100Local1.000000
33.248100 0.00 3.60Base

3.60
0.00
0.00 13,302.84

13,302.84

EXCHANGE OFFER USD/DTC53071M104 LIBERTY INTERACTIVE CORP Q A 30 Sep 2015 2TRACKING STK USD.01 02 Oct 2015

5,359.540 0.0026.534999Local1.000000
26.534999 0.00 0.00Base

0.00
0.00
0.00 142,215.39

142,215.39

RBC CAPITAL MARKETS USD/DTC537008104 LITTELFUSE INC 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

100.000 0.00107.060000Local1.000000
107.060000 0.00 0.90Base

0.90
0.00
0.00 10,706.90

10,706.90

CITIGROUP GLOBAL MARKETS INC USD/DTC53803X105 LIVE OAK BANCSHARES INC 01 Oct 2015 0.01COMMON STOCK 06 Oct 2015

369.000 0.0019.688300Local1.000000
19.688300 0.00 3.32Base

3.32
0.00
0.00 7,268.30

7,268.30

DEUTSCHE BANK SECURITIES INC USD/DTC55027E102 LUMINEX CORP 06 Nov 2015 0.01COMMON STOCK USD.001 12 Nov 2015

800.000 0.0020.828800Local1.000000
20.828800 0.00 6.96Base

6.96
0.00
0.00 16,670.00

16,670.00

WELLS FARGO SECURITIES, LLC USD/DTC550819106 LYDALL INC 15 Oct 2015 0.01COMMON STOCK USD.1 20 Oct 2015

400.000 0.0032.624300Local1.000000
32.624300 0.00 3.60Base

3.60
0.00
0.00 13,053.32

13,053.32

CITIGROUP GLOBAL MARKETS INC USD/DTC55276F107 MCBC HOLDINGS INC 01 Oct 2015 0.01COMMON STOCK USD.01 06 Oct 2015

600.000 0.0013.230000Local1.000000
13.230000 0.00 5.40Base

5.40
0.00
0.00 7,943.40

7,943.40

NATIONAL FINANCIAL SERVICES CORP. USD/DTC553777103 MTS SYSTEMS CORP 08 Dec 2015 0.01COMMON STOCK USD.25 11 Dec 2015

200.000 0.0062.780000Local1.000000
62.780000 0.00 1.80Base

1.80
0.00
0.00 12,557.80

12,557.80

WELLS FARGO SECURITIES, LLC USD/DTC55405Y100 MA COM TECHNOLOGY SOLUTIONS 12 Oct 2015 0.01COMMON STOCK USD.001 15 Oct 2015

400.000 0.0030.627000Local1.000000
30.627000 0.00 3.60Base

3.60
0.00
0.00 12,254.40

12,254.40
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WELLS FARGO SECURITIES, LLC USD/DTC556099109 MACROGENICS INC 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

600.000 0.0023.761500Local1.000000
23.761500 0.00 5.40Base

5.40
0.00
0.00 14,262.30

14,262.30

WELLS FARGO SECURITIES, LLC USD/DTC566324109 MARCUS + MILLICHAP INC 15 Oct 2015 0.01COMMON STOCK USD.000 20 Oct 2015

300.000 0.0047.355800Local1.000000
47.355800 0.00 2.70Base

2.70
0.00
0.00 14,209.44

14,209.44

WELLS FARGO SECURITIES, LLC USD/DTC576323109 MASTEC INC 12 Oct 2015 0.01COMMON STOCK USD.1 15 Oct 2015

800.000 0.0018.655800Local1.000000
18.655800 0.00 7.20Base

7.20
0.00
0.00 14,931.84

14,931.84

WELLS FARGO SECURITIES, LLC USD/DTC576690101 MATERION CORP 22 Dec 2015 0.01COMMON STOCK 28 Dec 2015

500.000 0.0028.232800Local1.000000
28.232800 0.00 4.50Base

4.50
0.00
0.00 14,120.90

14,120.90

WELLS FARGO SECURITIES, LLC USD/DTC576853105 MATRIX SERVICE CO 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

800.000 0.0023.246000Local1.000000
23.246000 0.00 7.20Base

7.20
0.00
0.00 18,604.00

18,604.00

LOOP CAPITAL MARKETS USD/DTC580037109 MCDERMOTT INTL INC 15 Oct 2015 0.01COMMON STOCK USD1. 20 Oct 2015

2,400.000 0.005.298600Local1.000000
5.298600 0.00 21.60Base

21.60
0.00
0.00 12,738.24

12,738.24

WELLS FARGO SECURITIES, LLC USD/DTC580589109 MCGRATH RENTCORP 20 Nov 2015 0.01COMMON STOCK 25 Nov 2015

500.000 0.0028.452400Local1.000000
28.452400 0.00 4.50Base

4.50
0.00
0.00 14,230.70

14,230.70

LOOP CAPITAL MARKETS USD/DTC58436Q203 MEDGENICS INC 25 Nov 2015 0.01COMMON STOCK USD.000 01 Dec 2015

1,900.000 0.007.096600Local1.000000
7.096600 0.00 17.10Base

17.10
0.00
0.00 13,500.64

13,500.64

DEUTSCHE BANK SECURITIES INC USD/DTC587376104 MERCANTILE BANK CORP 08 Dec 2015 0.01COMMON STOCK 11 Dec 2015

500.000 0.0025.412000Local1.000000 4.35 0.00 12,710.35
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25.412000 0.00 4.35Base 0.00 12,710.35

GOLDMAN SACHS + CO USD/DTC58958U103 MERIDIAN BANCORP INC 05 Oct 2015 0.01COMMON STOCK 08 Oct 2015

1,100.000 0.0013.411800Local1.000000
13.411800 0.00 9.90Base

9.90
0.00
0.00 14,762.88

14,762.88

WELLS FARGO SECURITIES, LLC USD/DTC589889104 MERIT MEDICAL SYSTEMS INC 22 Dec 2015 0.01COMMON STOCK 28 Dec 2015

700.000 0.0018.764100Local1.000000
18.764100 0.00 6.30Base

6.30
0.00
0.00 13,141.17

13,141.17

WELLS FARGO SECURITIES, LLC USD/DTC594972408 MICROSTRATEGY INC CL A 22 Dec 2015 0.01COMMON STOCK USD.001 28 Dec 2015

100.000 0.00176.763900Local1.000000
176.763900 0.00 0.90Base

0.90
0.00
0.00 17,677.29

17,677.29

WELLS FARGO SECURITIES, LLC USD/DTC596680108 MIDDLESEX WATER CO 20 Nov 2015 0.01COMMON STOCK 25 Nov 2015

600.000 0.0025.143200Local1.000000
25.143200 0.00 5.40Base

5.40
0.00
0.00 15,091.32

15,091.32

LOOP CAPITAL MARKETS USD/DTC60255W105 MINDBODY INC   CLASS A 01 Oct 2015 0.01COMMON STOCK USD.000 06 Oct 2015

500.000 0.0015.938000Local1.000000
15.938000 0.00 6.75Base

6.75
0.00
0.00 7,975.75

7,975.75

WELLS FARGO SECURITIES, LLC USD/DTC60468T105 MIRATI THERAPEUTICS INC 05 Oct 2015 0.01COMMON STOCK 08 Oct 2015

700.000 0.0032.191600Local1.000000
32.191600 0.00 6.30Base

6.30
0.00
0.00 22,540.42

22,540.42

WELLS FARGO SECURITIES, LLC USD/DTC60649T107 MISTRAS GROUP INC 20 Nov 2015 0.01COMMON STOCK USD.01 25 Nov 2015

800.000 0.0020.694900Local1.000000
20.694900 0.00 7.20Base

7.20
0.00
0.00 16,563.12

16,563.12

LOOP CAPITAL MARKETS USD/DTC607828100 MODINE MANUFACTURING CO 25 Nov 2015 0.01COMMON STOCK USD.625 01 Dec 2015

1,500.000 0.009.294000Local1.000000
9.294000 0.00 13.50Base

13.50
0.00
0.00 13,954.50

13,954.50

INSTINET LLC USD/DTC60877T100 MOMENTA PHARMACEUTICALS INC 08 Dec 2015 0.01COMMON STOCK USD.000 11 Dec 2015
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800.000 0.0016.602500Local1.000000
16.602500 0.00 7.20Base

7.20
0.00
0.00 13,289.20

13,289.20

WEEDEN + CO. USD/DTC609720107 MONMOUTH REAL ESTATE INV COR 18 Dec 2015 0.01REIT USD.01 23 Dec 2015

1,500.000 0.0010.615300Local1.000000
10.615300 0.00 13.50Base

13.50
0.00
0.00 15,936.45

15,936.45

MORGAN STANLEY CO INCORPORATED USD/DTC61022P100 MONOTYPE IMAGING HOLDINGS IN 08 Dec 2015 0.01COMMON STOCK USD.001 11 Dec 2015

500.000 0.0025.302000Local1.000000
25.302000 0.00 4.50Base

4.50
0.00
0.00 12,655.50

12,655.50

WELLS FARGO SECURITIES, LLC USD/DTC620071100 MOTORCAR PARTS OF AMERICA IN 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

400.000 0.0032.828200Local1.000000
32.828200 0.00 3.60Base

3.60
0.00
0.00 13,134.88

13,134.88

WEEDEN + CO. USD/DTC62855J104 MYRIAD GENETICS INC 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

300.000 0.0043.198700Local1.000000
43.198700 0.00 2.70Base

2.70
0.00
0.00 12,962.31

12,962.31

WEEDEN + CO. USD/DTC62857M105 MYOKARDIA INC 18 Dec 2015 0.01COMMON STOCK USD.000 23 Dec 2015

1,800.000 0.0013.546000Local1.000000
13.546000 0.00 16.20Base

16.20
0.00
0.00 24,399.00

24,399.00

WELLS FARGO SECURITIES, LLC USD/DTC628778102 N B T BANCORP INC 09 Dec 2015 0.01COMMON STOCK USD.01 14 Dec 2015

900.000 0.0028.317200Local1.000000
28.317200 0.00 8.10Base

8.10
0.00
0.00 25,493.58

25,493.58

WEEDEN + CO. USD/DTC629445206 NVE CORP 22 Dec 2015 0.01COMMON STOCK USD.01 28 Dec 2015

200.000 0.0056.202300Local1.000000
56.202300 0.00 1.80Base

1.80
0.00
0.00 11,242.26

11,242.26

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC630077105 NANOMETRICS INC 06 Nov 2015 0.01COMMON STOCK 12 Nov 2015

1,000.000 0.0015.040500Local1.000000
15.040500 0.00 9.00Base

9.00
0.00
0.00 15,049.50

15,049.50
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GOLDMAN SACHS + CO USD/DTC63009R109 NANOSTRING TECHNOLOGIES INC 05 Oct 2015 0.01COMMON STOCK USD.000 08 Oct 2015

1,200.000 0.0015.563700Local1.000000
15.563700 0.00 10.80Base

10.80
0.00
0.00 18,687.24

18,687.24

GOLDMAN SACHS + CO USD/DTC636220303 NATIONAL GENERAL HLDGS 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

1,300.000 0.0019.132700Local1.000000
19.132700 0.00 11.70Base

11.70
0.00
0.00 24,884.21

24,884.21

WELLS FARGO SECURITIES, LLC USD/DTC637215104 NATIONAL PRESTO INDS INC 05 Oct 2015 0.01COMMON STOCK USD1. 08 Oct 2015

200.000 0.0086.956200Local1.000000
86.956200 0.00 1.80Base

1.80
0.00
0.00 17,393.04

17,393.04

MERGER NON CASH USD/DTC638517102 NATIONAL WESTERN LIFE GROU A 02 Oct 2015COMMON STOCK USD.01 02 Oct 2015

600.000 0.00190.045566Local1.000000
190.045566 0.00 0.00Base

0.00
0.00
0.00 114,027.34

114,027.34

WEEDEN + CO. USD/DTC63861C109 NATIONSTAR MORTGAGE HOLDINGS 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

1,100.000 0.0012.475500Local1.000000
12.475500 0.00 9.90Base

9.90
0.00
0.00 13,732.95

13,732.95

LOOP CAPITAL MARKETS USD/DTC63937X103 NAVIDEA BIOPHARMACEUTICALS I 06 Oct 2015 0.01COMMON STOCK USD.001 09 Oct 2015

6,800.000 0.002.256700Local1.000000
2.256700 0.00 61.20Base

61.20
0.00
0.00 15,406.76

15,406.76

WELLS FARGO SECURITIES, LLC USD/DTC640079109 NEENAH PAPER INC 06 Oct 2015 0.01COMMON STOCK USD.01 09 Oct 2015

300.000 0.0061.809000Local1.000000
61.809000 0.00 2.70Base

2.70
0.00
0.00 18,545.40

18,545.40

WELLS FARGO SECURITIES, LLC USD/DTC64031N108 NELNET INC CL A 15 Oct 2015 0.01COMMON STOCK USD.01 20 Oct 2015

400.000 0.0034.563900Local1.000000
34.563900 0.00 3.60Base

3.60
0.00
0.00 13,829.16

13,829.16

CITIGROUP GLOBAL MARKETS INC USD/DTC64052L106 NEOS THERAPEUTICS INC 01 Oct 2015 0.01COMMON STOCK USD.001 06 Oct 2015

500.000 0.0020.580000Local1.000000 4.50 0.00 10,294.50
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20.580000 0.00 4.50Base 0.00 10,294.50

WEEDEN + CO. USD/DTC645370107 NEW HOME CO INC/THE 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

1,100.000 0.0012.189800Local1.000000
12.189800 0.00 9.90Base

9.90
0.00
0.00 13,418.68

13,418.68

LOOP CAPITAL MARKETS USD/DTC649604501 NEW YORK MORTGAGE TRUST INC 22 Dec 2015 0.01REIT USD.02 28 Dec 2015

2,200.000 0.005.893900Local1.000000
5.893900 0.00 19.80Base

19.80
0.00
0.00 12,986.38

12,986.38

WELLS FARGO SECURITIES, LLC USD/DTC65080T102 NEWBRIDGE BANCORP 25 Nov 2015 0.01COMMON STOCK 01 Dec 2015

1,000.000 0.0012.597400Local1.000000
12.597400 0.00 9.00Base

9.00
0.00
0.00 12,606.40

12,606.40

CITIGROUP GLOBAL MARKETS INC USD/DTC65481J109 NIVALIS THERAPEUTICS INC 01 Oct 2015 0.01COMMON STOCK USD.001 06 Oct 2015

300.000 0.0013.013300Local1.000000
13.013300 0.00 2.70Base

2.70
0.00
0.00 3,906.69

3,906.69

GOLDMAN SACHS + CO USD/DTC667340103 NORTHWEST BANCSHARES INC 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

1,100.000 0.0013.242300Local1.000000
13.242300 0.00 9.90Base

9.90
0.00
0.00 14,576.43

14,576.43

DEUTSCHE BANK SECURITIES INC USD/DTC67072V103 NXSTAGE MEDICAL INC 06 Nov 2015 0.01COMMON STOCK USD.001 12 Nov 2015

900.000 0.0020.033900Local1.000000
20.033900 0.00 7.83Base

7.83
0.00
0.00 18,038.34

18,038.34

LOOP CAPITAL MARKETS USD/DTC67457L100 OCATA THERAPEUTICS INC 20 Nov 2015 0.01COMMON STOCK USD.001 25 Nov 2015

2,800.000 0.008.506300Local1.000000
8.506300 0.00 25.20Base

25.20
0.00
0.00 23,842.84

23,842.84

LOOP CAPITAL MARKETS USD/DTC67555N206 OCLARO INC 20 Nov 2015 0.01COMMON STOCK USD.01 25 Nov 2015

4,500.000 0.003.373700Local1.000000
3.373700 0.00 40.50Base

40.50
0.00
0.00 15,222.15

15,222.15

GOLDMAN SACHS + CO USD/DTC680665205 OLIN CORP   W/I 06 Oct 2015COMMON STOCK USD1.0 09 Oct 2015
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22,400.000 0.0017.493900Local1.000000
17.493900 0.00 56.00Base

56.00
0.00
0.00 391,919.36

391,919.36

WELLS FARGO SECURITIES, LLC USD/DTC68210P107 OMEGA PROTEIN CORP 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

900.000 0.0017.499700Local1.000000
17.499700 0.00 8.10Base

8.10
0.00
0.00 15,757.83

15,757.83

RBC CAPITAL MARKETS USD/DTC682143102 OMEROS CORP 09 Dec 2015 0.01COMMON STOCK USD.01 14 Dec 2015

1,700.000 0.0014.759200Local1.000000
14.759200 0.00 15.30Base

15.30
0.00
0.00 25,105.94

25,105.94

RBC CAPITAL MARKETS USD/DTC68554V108 ORASURE TECHNOLOGIES INC 09 Dec 2015 0.01COMMON STOCK USD.000 14 Dec 2015

4,300.000 0.006.257400Local1.000000
6.257400 0.00 38.70Base

38.70
0.00
0.00 26,945.52

26,945.52

LOOP CAPITAL MARKETS USD/DTC68555P100 ORBCOMM INC 12 Oct 2015 0.01COMMON STOCK USD.001 15 Oct 2015

2,300.000 0.006.571900Local1.000000
6.571900 0.00 20.70Base

20.70
0.00
0.00 15,136.07

15,136.07

LOOP CAPITAL MARKETS USD/DTC68571X103 ORCHID ISLAND CAPITAL INC 05 Oct 2015 0.01REIT USD.01 08 Oct 2015

1,700.000 0.009.699700Local1.000000
9.699700 0.00 15.30Base

15.30
0.00
0.00 16,504.79

16,504.79

WELLS FARGO SECURITIES, LLC USD/DTC68633D103 ORITANI FINANCIAL CORP 15 Oct 2015 0.01COMMON STOCK USD.01 20 Oct 2015

800.000 0.0015.751100Local1.000000
15.751100 0.00 7.20Base

7.20
0.00
0.00 12,608.08

12,608.08

WELLS FARGO SECURITIES, LLC USD/DTC686688102 ORMAT TECHNOLOGIES INC 12 Oct 2015 0.01COMMON STOCK USD.001 15 Oct 2015

400.000 0.0037.211800Local1.000000
37.211800 0.00 3.60Base

3.60
0.00
0.00 14,888.32

14,888.32

INTERNAL SWAP DVP USD/DTC689648103 OTTER TAIL CORP 25 Nov 2015COMMON STOCK USD5. 01 Dec 2015

500.000 0.0026.459999Local1.000000
26.459999 0.00 0.00Base

0.00
0.00
0.00 13,230.00

13,230.00
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INSTINET LLC USD/DTC69354M108 PRA HEALTH SCIENCES INC 06 Nov 2015 0.01COMMON STOCK USD.01 12 Nov 2015

400.000 0.0041.855000Local1.000000
41.855000 0.00 3.60Base

3.60
0.00
0.00 16,745.60

16,745.60

DEUTSCHE BANK SECURITIES INC USD/DTC69412V108 PACIFIC CONTINENTAL CORP 15 Oct 2015 0.01COMMON STOCK 20 Oct 2015

1,000.000 0.0013.548300Local1.000000
13.548300 0.00 9.00Base

9.00
0.00
0.00 13,557.30

13,557.30

LOOP CAPITAL MARKETS USD/DTC69423U305 PACIFIC ETHANOL INC 06 Oct 2015 0.01COMMON STOCK USD.001 09 Oct 2015

2,400.000 0.007.055300Local1.000000
7.055300 0.00 21.60Base

21.60
0.00
0.00 16,954.32

16,954.32

WELLS FARGO SECURITIES, LLC USD/DTC69478X105 PACIFIC PREMIER BANCORP INC 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

600.000 0.0021.523100Local1.000000
21.523100 0.00 5.40Base

5.40
0.00
0.00 12,919.26

12,919.26

MERGER NON CASH USD/DTC695263103 PACWEST BANCORP 08 Oct 2015COMMON STOCK 08 Oct 2015

2,458.000 0.0041.765012Local1.000000
41.765012 0.00 0.00Base

0.00
0.00
0.00 102,658.40

102,658.40

WELLS FARGO SECURITIES, LLC USD/DTC700658107 PARK NATIONAL CORP 05 Oct 2015 0.01COMMON STOCK 08 Oct 2015

200.000 0.0090.647400Local1.000000
90.647400 0.00 1.80Base

1.80
0.00
0.00 18,131.28

18,131.28

LOOP CAPITAL MARKETS USD/DTC70086Y105 PARK STERLING CORP 22 Dec 2015 0.01COMMON STOCK USD.01 28 Dec 2015

1,700.000 0.007.432700Local1.000000
7.432700 0.00 15.30Base

15.30
0.00
0.00 12,650.89

12,650.89

GOLDMAN SACHS + CO USD/DTC701877102 PARSLEY ENERGY INC CLASS A 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

1,700.000 0.0016.632400Local1.000000
16.632400 0.00 15.30Base

15.30
0.00
0.00 28,290.38

28,290.38

WEEDEN + CO. USD/DTC703343103 PATRICK INDUSTRIES INC 18 Dec 2015 0.01COMMON STOCK 23 Dec 2015

300.000 0.0039.239500Local1.000000 2.70 0.00 11,774.55
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39.239500 0.00 2.70Base 0.00 11,774.55

WEEDEN + CO. USD/DTC70338P100 PATTERN ENERGY GROUP INC 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

600.000 0.0020.950700Local1.000000
20.950700 0.00 5.40Base

5.40
0.00
0.00 12,575.82

12,575.82

RBC CAPITAL MARKETS USD/DTC70438V106 PAYLOCITY HOLDING CORP 06 Nov 2015 0.01PRIVATE COMP USD.001 12 Nov 2015

400.000 0.0043.812500Local1.000000
43.812500 0.00 3.60Base

3.60
0.00
0.00 17,528.60

17,528.60

REVERSE SPLIT NON CASH USD/DTC704549203 PEABODY ENERGY CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

4,480.022 0.0034.387331Local1.000000
34.387331 0.00 0.00Base

0.00
0.00
0.00 154,056.00

154,056.00

WELLS FARGO SECURITIES, LLC USD/DTC705573103 PEGASYSTEMS INC 06 Oct 2015 0.01COMMON STOCK USD.01 09 Oct 2015

600.000 0.0025.219400Local1.000000
25.219400 0.00 5.40Base

5.40
0.00
0.00 15,137.04

15,137.04

WELLS FARGO SECURITIES, LLC USD/DTC707569109 PENN NATIONAL GAMING INC 06 Oct 2015 0.01COMMON STOCK USD.01 09 Oct 2015

900.000 0.0017.865700Local1.000000
17.865700 0.00 8.10Base

8.10
0.00
0.00 16,087.23

16,087.23

DEUTSCHE BANK SECURITIES INC USD/DTC70975L107 PENUMBRA INC 15 Dec 2015 0.01COMMON STOCK USD.001 18 Dec 2015

1,400.000 0.0052.932900Local1.000000
52.932900 0.00 12.18Base

12.18
0.00
0.00 74,118.24

74,118.24

WELLS FARGO SECURITIES, LLC USD/DTC712706209 PEOPLE S UTAH BANCORP 01 Oct 2015 0.01COMMON STOCK USD.01 06 Oct 2015

122.000 0.0016.480500Local1.000000
16.480500 0.00 1.10Base

1.10
0.00
0.00 2,011.72

2,011.72

GOLDMAN SACHS + CO USD/DTC713278109 PEP BOYS MANNY MOE + JACK 05 Oct 2015 0.01COMMON STOCK USD1. 08 Oct 2015

1,400.000 0.0012.775900Local1.000000
12.775900 0.00 12.60Base

12.60
0.00
0.00 17,898.86

17,898.86

WELLS FARGO SECURITIES, LLC USD/DTC71375U101 PERFICIENT INC 25 Nov 2015 0.01COMMON STOCK USD.001 01 Dec 2015
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Comm Per Shr

700.000 0.0017.508200Local1.000000
17.508200 0.00 6.30Base

6.30
0.00
0.00 12,262.04

12,262.04

NATIONAL FINANCIAL SERVICES CORP. USD/DTC71377A103 PERFORMANCE FOOD GROUP CO 15 Dec 2015 0.01COMMON STOCK USD.01 18 Dec 2015

4,900.000 0.0023.323000Local1.000000
23.323000 0.00 44.10Base

44.10
0.00
0.00 114,326.80

114,326.80

WELLS FARGO SECURITIES, LLC USD/DTC716382106 PETMED EXPRESS INC 22 Dec 2015 0.01COMMON STOCK USD.001 28 Dec 2015

700.000 0.0016.997700Local1.000000
16.997700 0.00 6.30Base

6.30
0.00
0.00 11,904.69

11,904.69

WELLS FARGO SECURITIES, LLC USD/DTC71714F104 PHARMERICA CORP 22 Dec 2015 0.01COMMON STOCK USD.01 28 Dec 2015

400.000 0.0031.350900Local1.000000
31.350900 0.00 3.60Base

3.60
0.00
0.00 12,543.96

12,543.96

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC719405102 PHOTRONICS INC 06 Nov 2015 0.01COMMON STOCK USD.01 12 Nov 2015

1,500.000 0.0010.127300Local1.000000
10.127300 0.00 13.50Base

13.50
0.00
0.00 15,204.45

15,204.45

J.P. MORGAN SECURITIES INC. USD/DTC71943U104 PHYSICIANS REALTY TRUST 30 Oct 2015 0.01REIT USD.01 04 Nov 2015

4,900.000 0.0015.965400Local1.000000
15.965400 0.00 44.10Base

44.10
0.00
0.00 78,274.56

78,274.56

LOOP CAPITAL MARKETS USD/DTC72919P202 PLUG POWER INC 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

6,300.000 0.002.411700Local1.000000
2.411700 0.00 56.70Base

56.70
0.00
0.00 15,250.41

15,250.41

WELLS FARGO SECURITIES, LLC USD/DTC736508847 PORTLAND GENERAL ELECTRIC CO 22 Dec 2015 0.01COMMON STOCK 28 Dec 2015

400.000 0.0035.946500Local1.000000
35.946500 0.00 3.60Base

3.60
0.00
0.00 14,382.20

14,382.20

J.P. MORGAN SECURITIES INC. USD/DTC737010108 PORTOLA PHARMACEUTICALS INC 15 Dec 2015 0.01COMMON STOCK USD.001 18 Dec 2015

1,100.000 0.0047.894500Local1.000000
47.894500 0.00 9.90Base

9.90
0.00
0.00 52,693.85

52,693.85
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WEEDEN + CO. USD/DTC737446104 POST HOLDINGS INC 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

200.000 0.0061.151500Local1.000000
61.151500 0.00 1.80Base

1.80
0.00
0.00 12,232.10

12,232.10

WELLS FARGO SECURITIES, LLC USD/DTC73936N105 POWERSECURE INTERNATIONAL IN 22 Dec 2015 0.01COMMON STOCK USD.01 28 Dec 2015

900.000 0.0014.867700Local1.000000
14.867700 0.00 8.10Base

8.10
0.00
0.00 13,389.03

13,389.03

WELLS FARGO SECURITIES, LLC USD/DTC740367404 PREFERRED BANK/LOS ANGELES 20 Nov 2015 0.01COMMON STOCK 25 Nov 2015

400.000 0.0036.169100Local1.000000
36.169100 0.00 3.60Base

3.60
0.00
0.00 14,471.24

14,471.24

CITIGROUP GLOBAL MARKETS INC USD/DTC74346Y103 PROS HOLDINGS INC 09 Dec 2015 0.01COMMON STOCK USD.001 14 Dec 2015

1,100.000 0.0023.953700Local1.000000
23.953700 0.00 9.90Base

9.90
0.00
0.00 26,358.97

26,358.97

WELLS FARGO SECURITIES, LLC USD/DTC743815102 PROVIDENCE SERVICE CORP 06 Nov 2015 0.01COMMON STOCK USD.001 12 Nov 2015

300.000 0.0055.390000Local1.000000
55.390000 0.00 2.70Base

2.70
0.00
0.00 16,619.70

16,619.70

MORGAN STANLEY CO INCORPORATED USD/DTC74624M102 PURE STORAGE INC   CLASS A 15 Dec 2015 0.01COMMON STOCK USD.000 18 Dec 2015

8,200.000 0.0017.208000Local1.000000
17.208000 0.00 73.80Base

73.80
0.00
0.00 141,179.40

141,179.40

GOLDMAN SACHS + CO USD/DTC747277101 QLOGIC CORP 05 Oct 2015 0.01COMMON STOCK USD.001 08 Oct 2015

1,500.000 0.0010.563700Local1.000000
10.563700 0.00 13.50Base

13.50
0.00
0.00 15,859.05

15,859.05

WELLS FARGO SECURITIES, LLC USD/DTC747316107 QUAKER CHEMICAL CORP 20 Nov 2015 0.01COMMON STOCK USD1. 25 Nov 2015

200.000 0.0083.097200Local1.000000
83.097200 0.00 1.80Base

1.80
0.00
0.00 16,621.24

16,621.24

WELLS FARGO SECURITIES, LLC USD/DTC74736L109 Q2 HOLDINGS INC 25 Nov 2015 0.01COMMON STOCK USD.000 01 Dec 2015

500.000 0.0028.268400Local1.000000 4.50 0.00 14,138.70
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28.268400 0.00 4.50Base 0.00 14,138.70

WELLS FARGO SECURITIES, LLC USD/DTC747582104 QUALITY SYSTEMS INC 25 Nov 2015 0.01COMMON STOCK USD.01 01 Dec 2015

800.000 0.0015.937000Local1.000000
15.937000 0.00 7.20Base

7.20
0.00
0.00 12,756.80

12,756.80

LOOP CAPITAL MARKETS USD/DTC749227609 RAIT FINANCIAL TRUST 05 Oct 2015 0.01REIT USD.01 08 Oct 2015

4,500.000 0.005.334100Local1.000000
5.334100 0.00 40.50Base

40.50
0.00
0.00 24,043.95

24,043.95

SPINOFF USD/DTC74967R106 RMR GROUP INC/THE   A 15 Dec 2015COMMON STOCK

199.800 0.0013.000000Local1.000000
13.000000 0.00 0.00Base

0.00
0.00
0.00 2,597.40

2,597.40

SPINOFF USD/DTC15 Dec 2015 CANCEL

-199.800 0.0013.000000Local1.000000
13.000000 0.00 0.00Base

0.00
0.00
0.00 -2,597.40

-2,597.40

SPINOFF USD/DTC15 Dec 2015

299.130 0.0013.000000Local1.000000
13.000000 0.00 0.00Base

0.00
0.00
0.00 3,888.69

3,888.69

SPINOFF USD/DTC15 Dec 2015 CANCEL

-299.130 0.0013.000000Local1.000000
13.000000 0.00 0.00Base

0.00
0.00
0.00 -3,888.69

-3,888.69

AUTREPAT-DISTRIBUTION USD/DTC15 Dec 2015 18 Dec 2015

299.130 0.0013.000000Local1.000000
13.000000 0.00 0.00Base

0.00
0.00
0.00 3,888.69

3,888.69

AUTREPAT-DISTRIBUTION USD/DTC15 Dec 2015 18 Dec 2015

199.800 0.0013.000000Local1.000000
13.000000 0.00 0.00Base

0.00
0.00
0.00 2,597.40

2,597.40

WEEDEN + CO. USD/DTC18 Dec 2015 0.0123 Dec 2015

711.000 0.0015.182194Local1.000000 6.40 0.00 10,800.94
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15.182194 0.00 6.40Base 0.00 10,800.94
74967R106 Total

6.40 0.000.00 17,287.031,209.930 Local

0.00 6.40 0.00 17,287.03Base

WELLS FARGO SECURITIES, LLC USD/DTC74978Q105 RSP PERMIAN INC 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

900.000 0.0024.475300Local1.000000
24.475300 0.00 8.10Base

8.10
0.00
0.00 22,035.87

22,035.87

J.P. MORGAN SECURITIES INC. USD/DTC30 Oct 2015 0.0104 Nov 2015

1,600.000 0.0027.393300Local1.000000
27.393300 0.00 14.40Base

14.40
0.00
0.00 43,843.68

43,843.68
74978Q105 Total

22.50 0.000.00 65,879.552,500.000 Local

0.00 22.50 0.00 65,879.55Base

GOLDMAN SACHS + CO USD/DTC753422104 RAPID7 INC 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

1,100.000 0.0021.130500Local1.000000
21.130500 0.00 9.90Base

9.90
0.00
0.00 23,253.45

23,253.45

WELLS FARGO SECURITIES, LLC USD/DTC75524W108 RE/MAX HOLDINGS INC CL A 12 Oct 2015 0.01COMMON STOCK USD.000 15 Oct 2015

400.000 0.0034.977900Local1.000000
34.977900 0.00 3.60Base

3.60
0.00
0.00 13,994.76

13,994.76

INSTINET LLC USD/DTC75604L105 REALD INC 09 Dec 2015 0.01COMMON STOCK USD.000 14 Dec 2015

2,600.000 0.0010.283100Local1.000000
10.283100 0.00 23.40Base

23.40
0.00
0.00 26,759.46

26,759.46

WEEDEN + CO. USD/DTC758932107 REGIS CORP 06 Nov 2015 0.01COMMON STOCK USD.05 12 Nov 2015

900.000 0.0017.886000Local1.000000
17.886000 0.00 8.10Base

8.10
0.00
0.00 16,105.50

16,105.50

RBC CAPITAL MARKETS USD/DTC75901B107 REGENXBIO INC 15 Dec 2015 0.01COMMON STOCK USD.000 18 Dec 2015

2,500.000 0.0019.154400Local1.000000 22.50 0.00 47,908.50
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19.154400 0.00 22.50Base 0.00 47,908.50

WELLS FARGO SECURITIES, LLC USD/DTC759531106 RELYPSA INC 20 Nov 2015 0.01COMMON STOCK USD.001 25 Nov 2015

800.000 0.0020.172400Local1.000000
20.172400 0.00 7.20Base

7.20
0.00
0.00 16,145.12

16,145.12

WELLS FARGO SECURITIES, LLC USD/DTC760174102 RENTRAK CORP 05 Oct 2015 0.01COMMON STOCK USD.001 08 Oct 2015

300.000 0.0058.371800Local1.000000
58.371800 0.00 2.70Base

2.70
0.00
0.00 17,514.24

17,514.24

CITIGROUP GLOBAL MARKETS INC USD/DTC76120W708 RESOURCE CAPITAL CORP 06 Oct 2015 0.01REIT USD.001 09 Oct 2015

1,300.000 0.0012.426900Local1.000000
12.426900 0.00 11.70Base

11.70
0.00
0.00 16,166.67

16,166.67

WELLS FARGO SECURITIES, LLC USD/DTC76131N101 RETAIL OPPORTUNITY INVESTMEN 05 Oct 2015 0.01REIT USD.0001 08 Oct 2015

900.000 0.0016.912200Local1.000000
16.912200 0.00 8.10Base

8.10
0.00
0.00 15,229.08

15,229.08

WELLS FARGO SECURITIES, LLC USD/DTC761330109 REVANCE THERAPEUTICS INC 25 Nov 2015 0.01COMMON STOCK USD.001 01 Dec 2015

300.000 0.0038.417100Local1.000000
38.417100 0.00 2.70Base

2.70
0.00
0.00 11,527.83

11,527.83

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC15 Dec 2015 0.0118 Dec 2015

1,000.000 0.0036.485200Local1.000000
36.485200 0.00 9.00Base

9.00
0.00
0.00 36,494.20

36,494.20
761330109 Total

11.70 0.000.00 48,022.031,300.000 Local

0.00 11.70 0.00 48,022.03Base

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC761525609 REVLON INC CLASS A 09 Dec 2015 0.01COMMON STOCK USD.01 14 Dec 2015

1,000.000 0.0027.634100Local1.000000
27.634100 0.00 9.00Base

9.00
0.00
0.00 27,643.10

27,643.10

WELLS FARGO SECURITIES, LLC USD/DTC775043102 ROFIN SINAR TECHNOLOGIES INC 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015
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600.000 0.0027.156900Local1.000000
27.156900 0.00 5.40Base

5.40
0.00
0.00 16,299.54

16,299.54

UBS SECURITIES LLC USD/DTC781182100 RUBY TUESDAY INC 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

2,400.000 0.005.569600Local1.000000
5.569600 0.00 21.60Base

21.60
0.00
0.00 13,388.64

13,388.64

WELLS FARGO SECURITIES, LLC USD/DTC781270103 RUDOLPH TECHNOLOGIES INC 22 Dec 2015 0.01COMMON STOCK USD.001 28 Dec 2015

900.000 0.0014.382800Local1.000000
14.382800 0.00 8.10Base

8.10
0.00
0.00 12,952.62

12,952.62

WELLS FARGO SECURITIES, LLC USD/DTC781846209 RUSH ENTERPRISES INC CL A 15 Oct 2015 0.01COMMON STOCK USD.01 20 Oct 2015

500.000 0.0026.995800Local1.000000
26.995800 0.00 4.50Base

4.50
0.00
0.00 13,502.40

13,502.40

WELLS FARGO SECURITIES, LLC USD/DTC783332109 RUTH S HOSPITALITY GROUP INC 25 Nov 2015 0.01COMMON STOCK USD.01 01 Dec 2015

700.000 0.0017.330700Local1.000000
17.330700 0.00 6.30Base

6.30
0.00
0.00 12,137.79

12,137.79

WELLS FARGO SECURITIES, LLC USD/DTC784305104 SJW CORP 05 Oct 2015 0.01COMMON STOCK USD1.04 08 Oct 2015

500.000 0.0031.497000Local1.000000
31.497000 0.00 4.50Base

4.50
0.00
0.00 15,753.00

15,753.00

WELLS FARGO SECURITIES, LLC USD/DTC786692103 SAGENT PHARMACEUTICALS INC 22 Dec 2015 0.01COMMON STOCK USD.01 28 Dec 2015

800.000 0.0015.903600Local1.000000
15.903600 0.00 7.20Base

7.20
0.00
0.00 12,730.08

12,730.08

LOOP CAPITAL MARKETS USD/DTC79970Y105 SANCHEZ ENERGY CORP 15 Oct 2015 0.01COMMON STOCK USD.01 20 Oct 2015

1,600.000 0.007.929400Local1.000000
7.929400 0.00 14.40Base

14.40
0.00
0.00 12,701.44

12,701.44

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC800677106 SANGAMO BIOSCIENCES INC 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

1,800.000 0.009.186100Local1.000000
9.186100 0.00 16.20Base

16.20
0.00
0.00 16,551.18

16,551.18
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WEEDEN + CO. USD/DTC803607100 SAREPTA THERAPEUTICS INC 30 Oct 2015 0.01COMMON STOCK USD.000 04 Nov 2015

600.000 0.0024.038500Local1.000000
24.038500 0.00 5.40Base

5.40
0.00
0.00 14,428.50

14,428.50

WELLS FARGO SECURITIES, LLC USD/DTC804395101 SAUL CENTERS INC 12 Oct 2015 0.01REIT USD.01 15 Oct 2015

300.000 0.0054.480100Local1.000000
54.480100 0.00 2.70Base

2.70
0.00
0.00 16,346.73

16,346.73

WELLS FARGO SECURITIES, LLC USD/DTC806882106 SCHNITZER STEEL INDS INC A 15 Oct 2015 0.01COMMON STOCK USD1. 20 Oct 2015

700.000 0.0017.385900Local1.000000
17.385900 0.00 6.30Base

6.30
0.00
0.00 12,176.43

12,176.43

BARCLAYS CAPITAL INC./LE USD/DTC807066105 SCHOLASTIC CORP 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

300.000 0.0041.390000Local1.000000
41.390000 0.00 2.70Base

2.70
0.00
0.00 12,419.70

12,419.70

WELLS FARGO SECURITIES, LLC USD/DTC811904101 SEACOR HOLDINGS INC 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

300.000 0.0054.558400Local1.000000
54.558400 0.00 2.70Base

2.70
0.00
0.00 16,370.22

16,370.22

MANDATORY EXCHANGE NON CASH USD/DTC81734P107 SEQUENTIAL BRANDS GROUP INC 07 Dec 2015COMMON STOCK USD.01 07 Dec 2015

6,100.000 0.0013.827906Local1.000000
13.827906 0.00 0.00Base

0.00
0.00
0.00 84,350.23

84,350.23

MERGER USD/DTC01 Dec 2015 09 Dec 2015

579.521 0.009.150004Local1.000000
9.150004 0.00 0.00Base

0.00
0.00
0.00 5,302.62

5,302.62

LOOP CAPITAL MARKETS USD/DTC18 Dec 2015 0.0123 Dec 2015

3,100.000 0.007.515100Local1.000000
7.515100 0.00 27.90Base

27.90
0.00
0.00 23,324.71

23,324.71
81734P107 Total

27.90 0.000.00 112,977.569,779.521 Local

0.00 27.90 0.00 112,977.56Base
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KCG AMERICAS LLC USD/DTC825211105 SHORETEL INC 20 Nov 2015 0.01COMMON STOCK USD.001 25 Nov 2015

1,600.000 0.009.851800Local1.000000
9.851800 0.00 14.40Base

14.40
0.00
0.00 15,777.28

15,777.28

WELLS FARGO SECURITIES, LLC USD/DTC825690100 SHUTTERSTOCK INC 20 Nov 2015 0.01COMMON STOCK USD.01 25 Nov 2015

400.000 0.0034.945100Local1.000000
34.945100 0.00 3.60Base

3.60
0.00
0.00 13,981.64

13,981.64

GOLDMAN SACHS + CO USD/DTC82817Q103 SILVER SPRING NETWORKS INC 05 Oct 2015 0.01COMMON STOCK USD.001 08 Oct 2015

1,400.000 0.0013.746800Local1.000000
13.746800 0.00 12.60Base

12.60
0.00
0.00 19,258.12

19,258.12

WELLS FARGO SECURITIES, LLC USD/DTC829073105 SIMPSON MANUFACTURING CO INC 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

400.000 0.0034.477900Local1.000000
34.477900 0.00 3.60Base

3.60
0.00
0.00 13,794.76

13,794.76

WELLS FARGO SECURITIES, LLC USD/DTC831756101 SMITH + WESSON HOLDING CORP 12 Oct 2015 0.01COMMON STOCK USD.001 15 Oct 2015

700.000 0.0018.399400Local1.000000
18.399400 0.00 6.30Base

6.30
0.00
0.00 12,885.88

12,885.88

WELLS FARGO SECURITIES, LLC USD/DTC83545G102 SONIC AUTOMOTIVE INC CLASS A 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

600.000 0.0021.849100Local1.000000
21.849100 0.00 5.40Base

5.40
0.00
0.00 13,114.86

13,114.86

LOOP CAPITAL MARKETS USD/DTC835916503 SONUS NETWORKS INC 18 Dec 2015 0.01COMMON STOCK USD.001 23 Dec 2015

1,800.000 0.007.032700Local1.000000
7.032700 0.00 16.20Base

16.20
0.00
0.00 12,675.06

12,675.06

WELLS FARGO SECURITIES, LLC USD/DTC84863T106 SPOK HOLDINGS INC 22 Dec 2015 0.01COMMON STOCK USD.000 28 Dec 2015

700.000 0.0018.442700Local1.000000
18.442700 0.00 6.30Base

6.30
0.00
0.00 12,916.19

12,916.19

LOOP CAPITAL MARKETS USD/DTC852312305 STAAR SURGICAL CO 25 Nov 2015 0.01COMMON STOCK USD.01 01 Dec 2015

1,500.000 0.008.599500Local1.000000 13.50 0.00 12,912.75
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8.599500 0.00 13.50Base 0.00 12,912.75

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC85254J102 STAG INDUSTRIAL INC 06 Nov 2015 0.01REIT USD.01 12 Nov 2015

800.000 0.0020.450000Local1.000000
20.450000 0.00 7.20Base

7.20
0.00
0.00 16,367.20

16,367.20

SANFORD CBERNSTEIN CO LLC USD/DTC852857200 STAMPS.COM INC 08 Dec 2015 0.01COMMON STOCK USD.001 11 Dec 2015

100.000 0.00103.220000Local1.000000
103.220000 0.00 0.90Base

0.90
0.00
0.00 10,322.90

10,322.90

WELLS FARGO SECURITIES, LLC USD/DTC854231107 STANDEX INTERNATIONAL CORP 22 Dec 2015 0.01COMMON STOCK USD1.5 28 Dec 2015

200.000 0.0083.672800Local1.000000
83.672800 0.00 1.80Base

1.80
0.00
0.00 16,736.36

16,736.36

WELLS FARGO SECURITIES, LLC USD/DTC856190103 STATE BANK FINANCIAL CORP 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

800.000 0.0020.793500Local1.000000
20.793500 0.00 7.20Base

7.20
0.00
0.00 16,642.00

16,642.00

WEEDEN + CO. USD/DTC858586100 STEPAN CO 06 Nov 2015 0.01COMMON STOCK USD1. 12 Nov 2015

300.000 0.0052.686700Local1.000000
52.686700 0.00 2.70Base

2.70
0.00
0.00 15,808.71

15,808.71

J.P. MORGAN SECURITIES INC. USD/DTC859152100 STERIS CORP 26 Oct 2015COMMON STOCK NPV 29 Oct 2015

5,300.000 0.0067.644000Local1.000000
67.644000 0.00 13.25Base

13.25
0.00
0.00 358,526.45

358,526.45

J.P. MORGAN SECURITIES INC. USD/DTC27 Oct 2015 0.0130 Oct 2015

500.000 0.0067.347300Local1.000000
67.347300 0.00 4.50Base

4.50
0.00
0.00 33,678.15

33,678.15

J.P. MORGAN SECURITIES INC. USD/DTC30 Oct 2015 0.0104 Nov 2015

800.000 0.0074.871800Local1.000000
74.871800 0.00 7.20Base

7.20
0.00
0.00 59,904.64

59,904.64
859152100 Total

24.95 0.000.00 452,109.246,600.000 Local
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0.00 24.95 0.00 452,109.24Base

WEEDEN + CO. USD/DTC862121100 STORE CAPITAL CORP 18 Dec 2015 0.01REIT USD.01 23 Dec 2015

1,300.000 0.0022.890400Local1.000000
22.890400 0.00 11.70Base

11.70
0.00
0.00 29,769.22

29,769.22

GOLDMAN SACHS + CO USD/DTC864739107 SUFFOLK BANCORP 08 Dec 2015 0.01COMMON STOCK USD2.5 11 Dec 2015

500.000 0.0028.674000Local1.000000
28.674000 0.00 4.50Base

4.50
0.00
0.00 14,341.50

14,341.50

WELLS FARGO SECURITIES, LLC USD/DTC86614U100 SUMMIT MATERIALS INC  CL A 20 Nov 2015 0.01COMMON STOCK USD.01 25 Nov 2015

600.000 0.0023.211900Local1.000000
23.211900 0.00 5.40Base

5.40
0.00
0.00 13,932.54

13,932.54

WEEDEN + CO. USD/DTC22 Dec 2015 0.0128 Dec 2015

1,600.000 0.0019.708800Local1.000000
19.708800 0.00 14.40Base

14.40
0.00
0.00 31,548.48

31,548.48
86614U100 Total

19.80 0.000.00 45,481.022,200.000 Local

0.00 19.80 0.00 45,481.02Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC866674104 SUN COMMUNITIES INC 15 Dec 2015 0.01REIT USD.01 18 Dec 2015

1,400.000 0.0068.209300Local1.000000
68.209300 0.00 12.60Base

12.60
0.00
0.00 95,505.62

95,505.62

WEEDEN + CO. USD/DTC86800U104 SUPER MICRO COMPUTER INC 06 Nov 2015 0.01COMMON STOCK USD.001 12 Nov 2015

500.000 0.0030.505800Local1.000000
30.505800 0.00 4.50Base

4.50
0.00
0.00 15,257.40

15,257.40

WELLS FARGO SECURITIES, LLC USD/DTC868168105 SUPERIOR INDUSTRIES INTL 25 Nov 2015 0.01COMMON STOCK 01 Dec 2015

700.000 0.0019.281400Local1.000000
19.281400 0.00 6.30Base

6.30
0.00
0.00 13,503.28

13,503.28

UBS SECURITIES LLC USD/DTC86881A100 SURGERY PARTNERS INC 15 Dec 2015 0.01COMMON STOCK USD.01 18 Dec 2015
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4,700.000 0.0020.486500Local1.000000
20.486500 0.00 42.30Base

42.30
0.00
0.00 96,328.85

96,328.85

WELLS FARGO SECURITIES, LLC USD/DTC87162H103 SYNTEL INC 06 Oct 2015 0.01COMMON STOCK 09 Oct 2015

400.000 0.0045.708100Local1.000000
45.708100 0.00 3.60Base

3.60
0.00
0.00 18,286.84

18,286.84

WELLS FARGO SECURITIES, LLC USD/DTC874083108 TAL INTERNATIONAL GROUP INC 20 Nov 2015 0.01COMMON STOCK USD.001 25 Nov 2015

800.000 0.0019.944600Local1.000000
19.944600 0.00 7.20Base

7.20
0.00
0.00 15,962.88

15,962.88

WELLS FARGO SECURITIES, LLC USD/DTC87651B104 TASER INTERNATIONAL INC 05 Oct 2015 0.01COMMON STOCK USD.000 08 Oct 2015

700.000 0.0023.153000Local1.000000
23.153000 0.00 6.30Base

6.30
0.00
0.00 16,213.40

16,213.40

MORGAN STANLEY CO INCORPORATED USD/DTC87724P106 TAYLOR MORRISON HOME CORP A 08 Dec 2015 0.01COMMON STOCK USD.000 11 Dec 2015

800.000 0.0016.434900Local1.000000
16.434900 0.00 7.20Base

7.20
0.00
0.00 13,155.12

13,155.12

WELLS FARGO SECURITIES, LLC USD/DTC88146M101 TERRENO REALTY CORP 12 Oct 2015 0.01REIT USD.01 15 Oct 2015

700.000 0.0020.775800Local1.000000
20.775800 0.00 6.30Base

6.30
0.00
0.00 14,549.36

14,549.36

LOOP CAPITAL MARKETS USD/DTC88162F105 TETRA TECHNOLOGIES INC 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

2,100.000 0.006.768700Local1.000000
6.768700 0.00 18.90Base

18.90
0.00
0.00 14,233.17

14,233.17

LOOP CAPITAL MARKETS USD/DTC885807206 THRESHOLD PHARMACEUTICALS 05 Oct 2015 0.01COMMON STOCK USD.001 08 Oct 2015

3,700.000 0.004.095000Local1.000000
4.095000 0.00 33.30Base

33.30
0.00
0.00 15,184.80

15,184.80

CITIGROUP GLOBAL MARKETS INC USD/DTC886423102 TIDEWATER INC 06 Oct 2015 0.01COMMON STOCK USD.1 09 Oct 2015

1,000.000 0.0017.175000Local1.000000
17.175000 0.00 9.00Base

9.00
0.00
0.00 17,184.00

17,184.00
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MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC888706108 TIVO INC 09 Dec 2015 0.01COMMON STOCK USD.001 14 Dec 2015

3,000.000 0.008.877300Local1.000000
8.877300 0.00 27.00Base

27.00
0.00
0.00 26,658.90

26,658.90

UBS SECURITIES LLC USD/DTC890516107 TOOTSIE ROLL INDS 06 Nov 2015 0.01COMMON STOCK USD.694 12 Nov 2015

500.000 0.0032.386000Local1.000000
32.386000 0.00 4.50Base

4.50
0.00
0.00 16,197.50

16,197.50

WELLS FARGO SECURITIES, LLC USD/DTC89214P109 TOWNE BANK 06 Oct 2015 0.01COMMON STOCK USD1.66 09 Oct 2015

900.000 0.0019.183100Local1.000000
19.183100 0.00 8.10Base

8.10
0.00
0.00 17,272.89

17,272.89

LOOP CAPITAL MARKETS USD/DTC89366M201 TRANSENTERIX INC 20 Nov 2015 0.01COMMON STOCK USD.001 25 Nov 2015

6,100.000 0.002.640400Local1.000000
2.640400 0.00 54.90Base

54.90
0.00
0.00 16,161.34

16,161.34

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC894650100 TREDEGAR CORP 08 Dec 2015 0.01COMMON STOCK 11 Dec 2015

900.000 0.0014.780000Local1.000000
14.780000 0.00 8.10Base

8.10
0.00
0.00 13,310.10

13,310.10

LOOP CAPITAL MARKETS USD/DTC89532E109 TREVENA INC 05 Oct 2015 0.01COMMON STOCK USD.001 08 Oct 2015

2,400.000 0.009.864600Local1.000000
9.864600 0.00 21.60Base

21.60
0.00
0.00 23,696.64

23,696.64

WELLS FARGO SECURITIES, LLC USD/DTC896095106 TRICO BANCSHARES 15 Oct 2015 0.01COMMON STOCK 20 Oct 2015

500.000 0.0025.104200Local1.000000
25.104200 0.00 4.50Base

4.50
0.00
0.00 12,556.60

12,556.60

WELLS FARGO SECURITIES, LLC USD/DTC896288107 TRINET GROUP INC 06 Oct 2015 0.01COMMON STOCK USD.000 09 Oct 2015

900.000 0.0017.812300Local1.000000
17.812300 0.00 8.10Base

8.10
0.00
0.00 16,039.17

16,039.17

LOOP CAPITAL MARKETS USD/DTC897238309 TROVAGENE INC 25 Nov 2015 0.01COMMON STOCK USD.001 01 Dec 2015

2,000.000 0.006.889500Local1.000000 18.00 0.00 13,797.00
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6.889500 0.00 18.00Base 0.00 13,797.00

WELLS FARGO SECURITIES, LLC USD/DTC89785X101 TRUEBLUE INC 12 Oct 2015 0.01COMMON STOCK 15 Oct 2015

600.000 0.0024.636200Local1.000000
24.636200 0.00 5.40Base

5.40
0.00
0.00 14,787.12

14,787.12

LOOP CAPITAL MARKETS USD/DTC898202106 TRUPANION INC 12 Oct 2015 0.01COMMON STOCK USD.000 15 Oct 2015

1,800.000 0.007.676500Local1.000000
7.676500 0.00 16.20Base

16.20
0.00
0.00 13,833.90

13,833.90

LOOP CAPITAL MARKETS USD/DTC898349105 TRUSTCO BANK CORP NY 12 Oct 2015 0.01COMMON STOCK USD1. 15 Oct 2015

2,400.000 0.006.114000Local1.000000
6.114000 0.00 21.60Base

21.60
0.00
0.00 14,695.20

14,695.20

WEEDEN + CO. USD/DTC89853L104 T2 BIOSYSTEMS INC 18 Dec 2015 0.01COMMON STOCK USD.001 23 Dec 2015

1,400.000 0.0010.668200Local1.000000
10.668200 0.00 12.60Base

12.60
0.00
0.00 14,948.08

14,948.08

WELLS FARGO SECURITIES, LLC USD/DTC902104108 II VI INC 15 Oct 2015 0.01COMMON STOCK 20 Oct 2015

800.000 0.0016.661300Local1.000000
16.661300 0.00 7.20Base

7.20
0.00
0.00 13,336.24

13,336.24

CITIGROUP GLOBAL MARKETS INC USD/DTC90214J101 2U INC 06 Nov 2015 0.01COMMON STOCK USD.001 12 Nov 2015

700.000 0.0021.775700Local1.000000
21.775700 0.00 6.30Base

6.30
0.00
0.00 15,249.29

15,249.29

WELLS FARGO SECURITIES, LLC USD/DTC902252105 TYLER TECHNOLOGIES INC 22 Dec 2015 0.01COMMON STOCK USD.01 28 Dec 2015

100.000 0.00177.743700Local1.000000
177.743700 0.00 0.90Base

0.90
0.00
0.00 17,775.27

17,775.27

MORGAN STANLEY CO INCORPORATED USD/DTC90328M107 USANA HEALTH SCIENCES INC 08 Dec 2015 0.01COMMON STOCK USD.001 11 Dec 2015

100.000 0.00131.420000Local1.000000
131.420000 0.00 0.90Base

0.90
0.00
0.00 13,142.90

13,142.90

DEUTSCHE BANK SECURITIES INC USD/DTC904034105 ULTRATECH INC 09 Dec 2015 0.01COMMON STOCK USD.001 14 Dec 2015
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1,600.000 0.0017.333600Local1.000000
17.333600 0.00 13.92Base

13.92
0.00
0.00 27,747.68

27,747.68

NATIONAL FINANCIAL SERVICES CORP. USD/DTC904677200 UNIFI INC 08 Dec 2015 0.01COMMON STOCK USD.1 11 Dec 2015

400.000 0.0029.600000Local1.000000
29.600000 0.00 3.60Base

3.60
0.00
0.00 11,843.60

11,843.60

WEEDEN + CO. USD/DTC909214306 UNISYS CORP 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

1,000.000 0.0013.174600Local1.000000
13.174600 0.00 9.00Base

9.00
0.00
0.00 13,183.60

13,183.60

WEEDEN + CO. USD/DTC909218109 UNIT CORP 12 Oct 2015 0.01COMMON STOCK USD.2 15 Oct 2015

1,000.000 0.0015.259600Local1.000000
15.259600 0.00 9.00Base

9.00
0.00
0.00 15,268.60

15,268.60

WELLS FARGO SECURITIES, LLC USD/DTC910187103 UNITED DEVELOPMENT FUNDING I 25 Nov 2015 0.01REIT USD.01 01 Dec 2015

700.000 0.0017.592100Local1.000000
17.592100 0.00 6.30Base

6.30
0.00
0.00 12,320.77

12,320.77

WELLS FARGO SECURITIES, LLC USD/DTC910340108 UNITED FIRE GROUP INC 15 Oct 2015 0.01COMMON STOCK USD.001 20 Oct 2015

400.000 0.0034.946300Local1.000000
34.946300 0.00 3.60Base

3.60
0.00
0.00 13,982.12

13,982.12

WELLS FARGO SECURITIES, LLC USD/DTC910710102 UNITED INSURANCE HOLDINGS CO 25 Nov 2015 0.01COMMON STOCK USD.000 01 Dec 2015

700.000 0.0018.908000Local1.000000
18.908000 0.00 6.30Base

6.30
0.00
0.00 13,241.90

13,241.90

WELLS FARGO SECURITIES, LLC USD/DTC913259107 UNITIL CORP 05 Oct 2015 0.01COMMON STOCK 08 Oct 2015

400.000 0.0037.697000Local1.000000
37.697000 0.00 3.60Base

3.60
0.00
0.00 15,082.40

15,082.40

CITIGROUP GLOBAL MARKETS INC USD/DTC91336L107 UNIVAR INC 01 Oct 2015 0.01COMMON STOCK USD.01 06 Oct 2015

2,600.000 0.0018.465000Local1.000000
18.465000 0.00 23.40Base

23.40
0.00
0.00 48,032.40

48,032.40
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GOLDMAN SACHS + CO USD/DTC05 Oct 2015 0.0108 Oct 2015

5,400.000 0.0017.637400Local1.000000
17.637400 0.00 48.60Base

48.60
0.00
0.00 95,290.56

95,290.56
91336L107 Total

72.00 0.000.00 143,322.968,000.000 Local

0.00 72.00 0.00 143,322.96Base

WELLS FARGO SECURITIES, LLC USD/DTC913483103 UNIVERSAL ELECTRONICS INC 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

300.000 0.0045.749500Local1.000000
45.749500 0.00 2.70Base

2.70
0.00
0.00 13,727.55

13,727.55

WELLS FARGO SECURITIES, LLC USD/DTC917286205 URSTADT BIDDLE   CLASS A 15 Oct 2015 0.01REIT USD.01 20 Oct 2015

700.000 0.0019.257900Local1.000000
19.257900 0.00 6.30Base

6.30
0.00
0.00 13,486.83

13,486.83

WELLS FARGO SECURITIES, LLC USD/DTC922280102 VARONIS SYSTEMS INC 25 Nov 2015 0.01COMMON STOCK USD.001 01 Dec 2015

700.000 0.0017.726700Local1.000000
17.726700 0.00 6.30Base

6.30
0.00
0.00 12,414.99

12,414.99

WELLS FARGO SECURITIES, LLC USD/DTC92552R406 VIAD CORP 15 Oct 2015 0.01COMMON STOCK USD1.5 20 Oct 2015

400.000 0.0030.295500Local1.000000
30.295500 0.00 3.60Base

3.60
0.00
0.00 12,121.80

12,121.80

WELLS FARGO SECURITIES, LLC USD/DTC92828Q109 VIRTUS INVESTMENT PARTNERS 20 Nov 2015 0.01COMMON STOCK USD.01 25 Nov 2015

100.000 0.00135.419300Local1.000000
135.419300 0.00 0.90Base

0.90
0.00
0.00 13,542.83

13,542.83

WEEDEN + CO. USD/DTC92847R104 VITAL THERAPIES INC 18 Dec 2015 0.01COMMON STOCK USD.000 23 Dec 2015

1,700.000 0.0010.045900Local1.000000
10.045900 0.00 15.30Base

15.30
0.00
0.00 17,093.33

17,093.33

INSTINET LLC USD/DTC92915B106 VOYAGER THERAPEUTICS INC 15 Dec 2015 0.01COMMON STOCK USD.001 18 Dec 2015

2,000.000 0.0020.477300Local1.000000 18.00 0.00 40,972.60
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20.477300 0.00 18.00Base 0.00 40,972.60

WELLS FARGO SECURITIES, LLC USD/DTC929236107 WD 40 CO 22 Dec 2015 0.01COMMON STOCK USD.001 28 Dec 2015

100.000 0.0099.063800Local1.000000
99.063800 0.00 0.90Base

0.90
0.00
0.00 9,907.28

9,907.28

WELLS FARGO SECURITIES, LLC USD/DTC929328102 WSFS FINANCIAL CORP 06 Oct 2015 0.01COMMON STOCK USD.01 09 Oct 2015

600.000 0.0028.018000Local1.000000
28.018000 0.00 5.40Base

5.40
0.00
0.00 16,816.20

16,816.20

WELLS FARGO SECURITIES, LLC USD/DTC15 Oct 2015 0.0120 Oct 2015

600.000 0.0028.884500Local1.000000
28.884500 0.00 5.40Base

5.40
0.00
0.00 17,336.10

17,336.10
929328102 Total

10.80 0.000.00 34,152.301,200.000 Local

0.00 10.80 0.00 34,152.30Base

WELLS FARGO SECURITIES, LLC USD/DTC93148P102 WALKER + DUNLOP INC 15 Oct 2015 0.01COMMON STOCK 20 Oct 2015

500.000 0.0027.559700Local1.000000
27.559700 0.00 4.50Base

4.50
0.00
0.00 13,784.35

13,784.35

WELLS FARGO SECURITIES, LLC USD/DTC948626106 WEIGHT WATCHERS INTL INC 20 Nov 2015 0.01COMMON STOCK 25 Nov 2015

900.000 0.0026.019600Local1.000000
26.019600 0.00 8.10Base

8.10
0.00
0.00 23,425.74

23,425.74

WELLS FARGO SECURITIES, LLC USD/DTC948849104 WEIS MARKETS INC 09 Dec 2015 0.01COMMON STOCK 14 Dec 2015

600.000 0.0042.521500Local1.000000
42.521500 0.00 5.40Base

5.40
0.00
0.00 25,518.30

25,518.30

J.P. MORGAN SECURITIES INC. USD/DTC97186T108 WILSHIRE BANCORP INC 20 Nov 2015 0.01COMMON STOCK 25 Nov 2015

1,400.000 0.0011.415900Local1.000000
11.415900 0.00 12.60Base

12.60
0.00
0.00 15,994.86

15,994.86

LOOP CAPITAL MARKETS USD/DTC97382A200 WINDSTREAM HOLDINGS INC 12 Oct 2015 0.01COMMON STOCK USD.000 15 Oct 2015
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2,000.000 0.006.634100Local1.000000
6.634100 0.00 18.00Base

18.00
0.00
0.00 13,286.20

13,286.20

GOLDMAN SACHS + CO USD/DTC974155103 WINGSTOP INC 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

1,000.000 0.0025.452000Local1.000000
25.452000 0.00 9.00Base

9.00
0.00
0.00 25,461.00

25,461.00

WELLS FARGO SECURITIES, LLC USD/DTC981811102 WORTHINGTON INDUSTRIES 15 Oct 2015 0.01COMMON STOCK 20 Oct 2015

400.000 0.0030.794200Local1.000000
30.794200 0.00 3.60Base

3.60
0.00
0.00 12,321.28

12,321.28

WELLS FARGO SECURITIES, LLC USD/DTC983772104 XO GROUP INC 25 Nov 2015 0.01COMMON STOCK USD.01 01 Dec 2015

800.000 0.0016.957600Local1.000000
16.957600 0.00 7.20Base

7.20
0.00
0.00 13,573.28

13,573.28

LOOP CAPITAL MARKETS USD/DTC98386L101 XACTLY CORP 01 Oct 2015 0.01COMMON STOCK USD.001 06 Oct 2015

400.000 0.008.030400Local1.000000
8.030400 0.00 3.60Base

3.60
0.00
0.00 3,215.76

3,215.76

WELLS FARGO SECURITIES, LLC USD/DTC98420V107 XURA INC 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

600.000 0.0025.901700Local1.000000
25.901700 0.00 5.40Base

5.40
0.00
0.00 15,546.42

15,546.42

KCG AMERICAS LLC USD/DTC984305102 YADKIN FINANCIAL CORP 08 Dec 2015 0.01COMMON STOCK USD1.0 11 Dec 2015

500.000 0.0025.770000Local1.000000
25.770000 0.00 4.50Base

4.50
0.00
0.00 12,889.50

12,889.50

RBC CAPITAL MARKETS USD/DTC98978L204 ZOGENIX INC 20 Nov 2015 0.01COMMON STOCK USD.001 25 Nov 2015

1,100.000 0.0014.061800Local1.000000
14.061800 0.00 9.90Base

9.90
0.00
0.00 15,477.88

15,477.88

WELLS FARGO SECURITIES, LLC USD/DTC98979J109 ZOE S KITCHEN INC 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

400.000 0.0040.556000Local1.000000
40.556000 0.00 3.60Base

3.60
0.00
0.00 16,226.00

16,226.00
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

WELLS FARGO SECURITIES, LLC USD/DTC98986X109 ZYNERBA PHARMACEUTICALS INC 01 Oct 2015 0.01COMMON STOCK USD.001 06 Oct 2015

334.000 0.0014.321500Local1.000000
14.321500 0.00 3.01Base

3.01
0.00
0.00 4,786.39

4,786.39

CITIGROUP GLOBAL MARKETS INC USD/DTCG0750W104 AXOVANT SCIENCES LTD 01 Oct 2015 0.01COMMON STOCK USD.000 06 Oct 2015

1,300.000 0.0012.011200Local1.000000
12.011200 0.00 11.70Base

11.70
0.00
0.00 15,626.26

15,626.26

WELLS FARGO SECURITIES, LLC USD/DTCG3075P101 ENSTAR GROUP LTD 15 Oct 2015 0.01COMMON STOCK USD1. 20 Oct 2015

100.000 0.00155.935500Local1.000000
155.935500 0.00 0.90Base

0.90
0.00
0.00 15,594.45

15,594.45

MERGER NON CASH USD/DTCG33856108 FERROGLOBE PLC 24 Dec 2015COMMON STOCK USD7.5 24 Dec 2015

16,350.000 0.0015.916970Local1.000000
15.916970 0.00 0.00Base

0.00
0.00
0.00 260,242.47

260,242.47

LOOP CAPITAL MARKETS USD/DTCG3682E127 FRONTLINE LTD 05 Oct 2015 0.01COMMON STOCK USD1. 08 Oct 2015

6,100.000 0.003.002100Local1.000000
3.002100 0.00 54.90Base

54.90
0.00
0.00 18,367.71

18,367.71

LOOP CAPITAL MARKETS USD/DTC15 Dec 2015 0.0118 Dec 2015

38,300.000 0.002.992800Local1.000000
2.992800 0.00 344.70Base

344.70
0.00
0.00 114,968.94

114,968.94
G3682E127 Total

399.60 0.000.00 133,336.6544,400.000 Local

0.00 399.60 0.00 133,336.65Base

MERGER NON CASH USD/DTCG5509L101 LIVANOVA PLC 19 Oct 2015COMMON STOCK GBP1.0

10,700.000 0.0053.259891Local1.000000
53.259891 0.00 0.00Base

0.00
0.00
0.00 569,880.84

569,880.84

MERGER NON CASH USD/DTC19 Oct 2015 CANCEL

-10,700.000 0.0053.259891Local1.000000
53.259891 0.00 0.00Base

0.00
0.00
0.00 -569,880.84

-569,880.84
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MERGER NON CASH USD/DTC19 Oct 2015 19 Oct 2015

10,700.000 0.0069.010000Local1.000000
69.010000 0.00 0.00Base

0.00
0.00
0.00 738,407.00

738,407.00

UBS SECURITIES LLC USD/DTC20 Oct 2015 0.0123 Oct 2015

900.000 0.0069.248100Local1.000000
69.248100 0.00 8.10Base

8.10
0.00
0.00 62,331.39

62,331.39
G5509L101 Total

8.10 0.000.00 800,738.3911,600.000 Local

0.00 8.10 0.00 800,738.39Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTCG6331W109 MULTI PACKAGING SOLUTIONS IN 15 Dec 2015 0.01COMMON STOCK USD1.0 18 Dec 2015

5,700.000 0.0017.257700Local1.000000
17.257700 0.00 51.30Base

51.30
0.00
0.00 98,420.19

98,420.19

REVERSE SPLIT NON CASH USD/DTCG6613P129 NORTH ATLANTIC DRILLING LTD 31 Dec 2015COMMON STOCK USD.1 31 Dec 2015

1,690.000 0.0089.417514Local1.000000
89.417514 0.00 0.00Base

0.00
0.00
0.00 151,115.60

151,115.60

UBS SECURITIES LLC USD/DTCG6674U108 NOVOCURE LTD 18 Dec 2015 0.01COMMON STOCK 23 Dec 2015

2,300.000 0.0027.661900Local1.000000
27.661900 0.00 20.70Base

20.70
0.00
0.00 63,643.07

63,643.07

BARCLAYS CAPITAL INC./LE USD/DTCG6855A103 OXFORD IMMUNOTEC GLOBAL PLC 20 Nov 2015 0.01COMMON STOCK GBP.006 25 Nov 2015

1,200.000 0.0013.599100Local1.000000
13.599100 0.00 10.80Base

10.80
0.00
0.00 16,329.72

16,329.72

MERGER NON CASH USD/DTCG84720104 STERIS PLC 03 Nov 2015COMMON STOCK 03 Nov 2015

22,350.000 0.0074.540000Local1.000000
74.540000 0.00 0.00Base

0.00
0.00
0.00 1,665,969.00

1,665,969.00

WEEDEN + CO. USD/DTC18 Dec 2015 0.0123 Dec 2015

200.000 0.0071.184800Local1.000000
71.184800 0.00 1.80Base

1.80
0.00
0.00 14,238.76

14,238.76
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G84720104 Total

1.80 0.000.00 1,680,207.7622,550.000 Local

0.00 1.80 0.00 1,680,207.76Base

WEEDEN + CO. USD/DTCG8807B106 THERAVANCE BIOPHARMA INC 18 Dec 2015 0.01COMMON STOCK 23 Dec 2015

900.000 0.0015.730000Local1.000000
15.730000 0.00 8.10Base

8.10
0.00
0.00 14,165.10

14,165.10

WELLS FARGO SECURITIES, LLC USD/DTCL44385109 GLOBANT SA 25 Nov 2015 0.01COMMON STOCK USD1.2 01 Dec 2015

300.000 0.0035.617100Local1.000000
35.617100 0.00 2.70Base

2.70
0.00
0.00 10,687.83

10,687.83

WELLS FARGO SECURITIES, LLC USD/DTCN6748L102 ORTHOFIX INTERNATIONAL NV 06 Nov 2015 0.01COMMON STOCK USD.1 12 Nov 2015

400.000 0.0041.447500Local1.000000
41.447500 0.00 3.60Base

3.60
0.00
0.00 16,582.60

16,582.60

MERGER NON CASH USD/DTCN96617118 WRIGHT MEDICAL GROUP NV 02 Oct 2015COMMON STOCK 02 Oct 2015

14,329.510 0.0022.428117Local1.000000
22.428117 0.00 0.00Base

0.00
0.00
0.00 321,383.94

321,383.94

WELLS FARGO SECURITIES, LLC USD/DTCP16994132 BANCO LATINOAMERICANO COME E 15 Oct 2015 0.01COMMON STOCK 20 Oct 2015

500.000 0.0026.393100Local1.000000
26.393100 0.00 4.50Base

4.50
0.00
0.00 13,201.05

13,201.05

WELLS FARGO SECURITIES, LLC USD/DTCP8744Y102 STEINER LEISURE LTD 12 Oct 2015 0.01COMMON STOCK USD.01 15 Oct 2015

200.000 0.0063.972600Local1.000000
63.972600 0.00 1.80Base

1.80
0.00
0.00 12,796.32

12,796.32

LOOP CAPITAL MARKETS USD/DTCY2065G121 DHT HOLDINGS INC 05 Oct 2015 0.01COMMON STOCK USD.01 08 Oct 2015

2,100.000 0.008.281400Local1.000000
8.281400 0.00 18.90Base

18.90
0.00
0.00 17,409.84

17,409.84

REVERSE SPLIT NON CASH USD/DTCY7546A122 SCORPIO BULKERS INC 31 Dec 2015COMMON STOCK USD.01 31 Dec 2015

7,349.000 0.0056.610406Local1.000000 0.00 0.00 416,029.88
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Asset ID Security Name/Description
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

56.610406 0.00 0.00Base 0.00 416,029.88

0.00893,333.663 Local
0.00Base

5,447.24
5,447.24

0.00
0.00

16,300,565.05
16,300,565.05

US DOLLAR Total

EQUITY  Total
893,333.663

Base 0.00 5,447.24 0.00 16,300,565.05

22,963,826.230.005,447.240.00

7,556,594.843

PURCHASE Total

Base
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Oct 20150.159% 31 Dec 2030 05 Oct 2015

STIF FUND

622,006.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 622,006.42

622,006.42

STATE STREET BANK AND TRUST USD/CSW06 Oct 201531 Dec 2030 06 Oct 2015

STIF FUND

164,689.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 164,689.99

164,689.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Oct 20150.161% 31 Dec 2030 08 Oct 2015

STIF FUND

1,160,240.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,160,240.50

1,160,240.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Oct 20150.170% 31 Dec 2030 09 Oct 2015

STIF FUND

262,347.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 262,347.36

262,347.36

STATE STREET BANK AND TRUST USD/CSW15 Oct 201531 Dec 2030 15 Oct 2015

STIF FUND

374,953.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 374,953.50

374,953.50

STATE STREET BANK AND TRUST USD/CSW20 Oct 201531 Dec 2030 20 Oct 2015

STIF FUND

556,859.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 556,859.22

556,859.22

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Oct 20150.193% 31 Dec 2030 21 Oct 2015

STIF FUND

249,688.750 0.00100.000000Local1.000000 0.00 0.00 249,688.75
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Price Interest
Stl Cur/Loc
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Exchange Rate
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 249,688.75

STATE STREET BANK AND TRUST USD/CSW23 Oct 201531 Dec 2030 23 Oct 2015

STIF FUND

41,783.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 41,783.39

41,783.39

STATE STREET BANK AND TRUST USD/CSW30 Oct 201531 Dec 2030 30 Oct 2015

STIF FUND

292,538.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 292,538.51

292,538.51

STATE STREET BANK AND TRUST USD/CSW02 Nov 201531 Dec 2030 02 Nov 2015

STIF FUND

2,866.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,866.91

2,866.91

STATE STREET BANK AND TRUST USD/CSW04 Nov 201531 Dec 2030 04 Nov 2015

STIF FUND

245,764.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 245,764.42

245,764.42

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Nov 20150.182% 31 Dec 2030 12 Nov 2015

STIF FUND

534,057.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 534,057.71

534,057.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Nov 20150.187% 31 Dec 2030 25 Nov 2015

STIF FUND

485,336.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 485,336.90

485,336.90

STATE STREET BANK AND TRUST USD/CSW01 Dec 201531 Dec 2030 01 Dec 2015

STIF FUND

369,697.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 369,697.35

369,697.35
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Stl Cur/Loc
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Exchange Rate
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Dec 20150.193% 31 Dec 2030 11 Dec 2015

STIF FUND

278,322.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 278,322.84

278,322.84

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.191% 31 Dec 2030 14 Dec 2015

STIF FUND

269,981.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 269,981.24

269,981.24

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Dec 20150.180% 31 Dec 2030 18 Dec 2015

STIF FUND

1,132,382.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,132,382.66

1,132,382.66

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Dec 20150.223% 31 Dec 2030 23 Dec 2015

STIF FUND

32,075.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 32,075.49

32,075.49

STATE STREET BANK AND TRUST USD/CSW28 Dec 201531 Dec 2030 28 Dec 2015

STIF FUND

469,776.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 469,776.62

469,776.62
86199E9B7 Total

0.00 0.000.00 7,545,369.787,545,369.780 Local

0.00 0.00 0.00 7,545,369.78Base

0.007,545,369.780 Local
0.00Base

0.00
0.00

0.00
0.00

7,545,369.78
7,545,369.78

US DOLLAR Total

CASH EQUIVALENTS  Total
7,545,369.780
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

Base 0.00 0.00 0.00 7,545,369.78

EQUITY
US DOLLAR

SALE OF FRACTIONAL S USD/DTC042744102 ARROW FINANCIAL CORP 14 Oct 2015COMMON STOCK USD1. 14 Oct 2015

0.400 0.0026.425000Local1.000000
26.425000 0.00 0.00Base

0.00
0.00
0.00 10.57

10.57

SALE OF FRACTIONAL S USD/DTC046433207 ASTRONICS CORP CL B 16 Nov 2015COMMON STOCK USD.01 16 Nov 2015

0.850 0.0036.129411Local1.000000
36.129411 0.00 0.00Base

0.00
0.00
0.00 30.71

30.71

CONVERSION NON CASH USD/DTC25 Nov 2015 25 Nov 2015

773.000 0.0033.330142Local1.000000
33.330142 0.00 0.00Base

0.00
0.00
0.00 25,764.20

25,764.20
046433207 Total

0.00 0.000.00 25,794.91773.850 Local

0.00 0.00 0.00 25,794.91Base

GOLDMAN SACHS + CO USD/DTC05351W103 AVANGRID INC 18 Dec 2015COMMON STOCK USD.01 23 Dec 2015

14,950.000 0.0033.284500Local1.000000
33.284500 0.00 37.38Base

37.38
9.16
9.16 497,556.74

497,556.74

GOLDMAN SACHS + CO USD/DTC12547R105 CIFC LLC 31 Dec 2015COMMON STOCK USD.001 OPEN

1,900.000 0.005.575200Local1.000000
5.575200 0.00 4.75Base

4.75
0.20
0.20 10,587.93

10,587.93

UBS SECURITIES LLC USD/DTC12621E103 CNO FINANCIAL GROUP INC 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

2,600.000 0.0018.320300Local1.000000
18.320300 0.00 23.40Base

23.40
0.88
0.88 47,608.50

47,608.50

TENDER OFFER USD/DTC205944101 CON WAY INC 30 Oct 2015COMMON STOCK USD.625 04 Nov 2015

15,300.000 0.0047.600000Local1.000000 0.00 0.00 728,280.00
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Units/Original Face

Comm Per Shr

47.600000 0.00 0.00Base 0.00 728,280.00

REVERSE SPLIT NON CASH USD/DTC21870U205 CORENERGY INFRASTRUCTURE TRU 02 Dec 2015REIT USD.001 02 Dec 2015

16,800.000 0.006.707977Local1.000000
6.707977 0.00 0.00Base

0.00
0.00
0.00 112,694.02

112,694.02

MERGER NON CASH USD/DTC23251P102 CYBERONICS INC 19 Oct 2015COMMON STOCK USD.01

10,700.000 0.0053.259891Local1.000000
53.259891 0.00 0.00Base

0.00
0.00
0.00 569,880.84

569,880.84

MERGER NON CASH USD/DTC19 Oct 2015 CANCEL

-10,700.000 0.0053.259891Local1.000000
53.259891 0.00 0.00Base

0.00
0.00
0.00 -569,880.84

-569,880.84

MERGER NON CASH USD/DTC19 Oct 2015 19 Oct 2015

10,700.000 0.0069.010000Local1.000000
69.010000 0.00 0.00Base

0.00
0.00
0.00 738,407.00

738,407.00
23251P102 Total

0.00 0.000.00 738,407.0010,700.000 Local

0.00 0.00 0.00 738,407.00Base

J.P. MORGAN SECURITIES INC. USD/DTC235825205 DANA HOLDING CORP 30 Oct 2015 0.01COMMON STOCK USD.01 04 Nov 2015

3,000.000 0.0016.815700Local1.000000
16.815700 0.00 27.00Base

27.00
0.93
0.93 50,419.17

50,419.17

TENDER OFFER USD/DTC242309102 DEALERTRACK TECHNOLOGIES INC 30 Sep 2015 1COMMON STOCK USD.01 01 Oct 2015

14,400.000 0.0063.250000Local1.000000
63.250000 0.00 0.00Base

0.00
0.00
0.00 910,800.00

910,800.00

TENDER OFFER USD/DTC25848T109 DOT HILL SYSTEMS CORP 06 Oct 2015COMMON STOCK USD.001 06 Oct 2015

16,200.000 0.009.750000Local1.000000
9.750000 0.00 0.00Base

0.00
0.00
0.00 157,950.00

157,950.00

REVERSE SPLIT NON CASH USD/DTC292052206 EMPIRE RESORTS INC 23 Dec 2015COMMON STOCK USD.01 23 Dec 2015

3,600.000 0.007.307500Local1.000000 0.00 0.00 26,307.00
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7.307500 0.00 0.00Base 0.00 26,307.00

SALE OF FRACTIONAL S USD/DTC29404K106 ENVESTNET INC 10 Dec 2015COMMON STOCK 10 Dec 2015

0.160 0.0032.187500Local1.000000
32.187500 0.00 0.00Base

0.00
0.00
0.00 5.15

5.15

REVERSE SPLIT NON CASH USD/DTC35952H106 FUELCELL ENERGY INC 04 Dec 2015COMMON STOCK USD.000 07 Dec 2015

52,150.000 0.001.391574Local1.000000
1.391574 0.00 0.00Base

0.00
0.00
0.00 72,570.60

72,570.60

MERGER NON CASH USD/DTC37954N206 GLOBE SPECIALTY METALS INC 24 Dec 2015COMMON STOCK USD.000 24 Dec 2015

16,350.000 0.0015.916970Local1.000000
15.916970 0.00 0.00Base

0.00
0.00
0.00 260,242.47

260,242.47

MERGER NON CASH USD/DTC38489R605 GRAMERCY PROPERTY TRUST INC 18 Dec 2015REIT USD.001 18 Dec 2015

15,100.000 0.0023.382947Local1.000000
23.382947 0.00 0.00Base

0.00
0.00
0.00 353,082.50

353,082.50

REVERSE SPLIT NON CASH USD/DTC40537Q209 HALCON RESOURCES CORP 28 Dec 2015COMMON STOCK USD.000 28 Dec 2015

88,845.000 0.004.948837Local1.000000
4.948837 0.00 0.00Base

0.00
0.00
0.00 439,679.47

439,679.47

MERGER USD/DTC44984A105 IPC HEALTHCARE INC 24 Nov 2015COMMON STOCK USD.001 24 Nov 2015

4,450.000 0.0080.250000Local1.000000
80.250000 0.00 0.00Base

0.00
0.00
0.00 357,112.50

357,112.50

TENDER OFFER USD/DTC45781M101 INNOVIVA INC 09 Dec 2015COMMON STOCK

1,500.000 0.009.250000Local1.000000
9.250000 0.00 0.00Base

0.00
0.00
0.00 13,875.00

13,875.00

TENDER OFFER USD/DTC09 Dec 2015 CANCEL

-1,500.000 0.009.250000Local1.000000
9.250000 0.00 0.00Base

0.00
0.00
0.00 -13,875.00

-13,875.00

TENDER OFFER USD/DTC01 Dec 2015 09 Dec 2015
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,500.000 0.009.250000Local1.000000
9.250000 0.00 0.00Base

0.00
0.00
0.00 13,875.00

13,875.00

TENDER OFFER USD/DTC01 Dec 2015 23 Dec 2015

700.000 0.009.250000Local1.000000
9.250000 0.00 0.00Base

0.00
0.00
0.00 6,475.00

6,475.00
45781M101 Total

0.00 0.000.00 20,350.002,200.000 Local

0.00 0.00 0.00 20,350.00Base

MERGER USD/DTC45812P107 INTEGRATED SILICON SOLUTION 08 Dec 2015COMMON STOCK USD.000 09 Dec 2015

8,150.000 0.0023.000000Local1.000000
23.000000 0.00 0.00Base

0.00
0.00
0.00 187,450.00

187,450.00

MANDATORY EXCHANGE NON CASH USD/DTC484836101 KANSAS CITY LIFE INS CO 17 Dec 2015COMMON STOCK USD1.25 18 Dec 2015

1,100.000 0.0037.560000Local1.000000
37.560000 0.00 0.00Base

0.00
0.00
0.00 41,316.00

41,316.00

GOLDMAN SACHS + CO USD/DTC484836200 KANSAS CITY LIFE INS CO 31 Dec 2015COMMON STOCK USD1.25 OPEN

1,100.000 0.0038.342000Local1.000000
38.342000 0.00 2.75Base

2.75
0.78
0.78 42,172.67

42,172.67

MERGER USD/DTC501570105 KYTHERA BIOPHARMACEUTICALS I 02 Oct 2015COMMON STOCK USD.000 02 Oct 2015

6,900.000 0.0075.000000Local1.000000
75.000000 0.00 0.00Base

0.00
0.00
0.00 517,500.00

517,500.00

J.P. MORGAN SECURITIES INC. USD/DTC53071M104 LIBERTY INTERACTIVE CORP Q A 06 Oct 2015 0.01TRACKING STK USD.01 09 Oct 2015

5,358.000 0.0026.768500Local1.000000
26.768500 0.00 48.22Base

48.22
2.64
2.64 143,374.76

143,374.76

SALE OF FRACTIONAL S USD/DTC15 Oct 2015 15 Oct 2015

0.540 0.0030.629629Local1.000000
30.629629 0.00 0.00Base

0.00
0.00
0.00 16.54

16.54
53071M104 Total
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NHIH
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA SMALL CAP CORESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

48.22 2.640.00 143,391.305,358.540 Local

0.00 48.22 2.64 143,391.30Base

WEEDEN + CO. USD/DTC559079207 MAGELLAN HEALTH INC 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

700.000 0.0060.561400Local1.000000
60.561400 0.00 6.30Base

6.30
0.79
0.79 42,385.89

42,385.89

KCG AMERICAS LLC USD/DTC55973B102 MAGNUM HUNTER RESOURCES CORP 11 Nov 2015COMMON STOCK USD.01 16 Nov 2015

46,700.000 0.000.021700Local1.000000
0.021700 0.00 0.00Base

0.00
0.02
0.02 1,013.37

1,013.37

MERGER USD/DTC573083102 MARTHA STEWART LIVING A 01 Dec 2015COMMON STOCK USD.01 09 Dec 2015

8,050.000 0.006.172310Local1.000000
6.172310 0.00 0.00Base

0.00
0.00
0.00 49,687.10

49,687.10

MERGER USD/DTC589499102 MERGE HEALTHCARE INC 14 Oct 2015COMMON STOCK USD.01 21 Oct 2015

18,350.000 0.007.130000Local1.000000
7.130000 0.00 0.00Base

0.00
0.00
0.00 130,835.50

130,835.50

TENDER OFFER USD/DTC60040N105 MILLENNIAL MEDIA INC 22 Oct 2015COMMON STOCK USD.001 23 Oct 2015

36,800.000 0.001.750000Local1.000000
1.750000 0.00 0.00Base

0.00
0.00
0.00 64,400.00

64,400.00

MERGER NON CASH USD/DTC638522102 NATL WESTERN LIFE INS CL A 02 Oct 2015COMMON STOCK USD1. 02 Oct 2015

600.000 0.00190.045566Local1.000000
190.045566 0.00 0.00Base

0.00
0.00
0.00 114,027.34

114,027.34

MERGER USD/DTC670872100 OM GROUP INC 23 Oct 2015COMMON STOCK USD.01

7,700.000 0.0034.000000Local1.000000
34.000000 0.00 0.00Base

0.00
0.00
0.00 261,800.00

261,800.00

MERGER USD/DTC23 Oct 2015 CANCEL

-7,700.000 0.0034.000000Local1.000000
34.000000 0.00 0.00Base

0.00
0.00
0.00 -261,800.00

-261,800.00
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NHIH
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA SMALL CAP CORESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MERGER USD/DTC28 Oct 2015 28 Oct 2015

7,700.000 0.0034.000000Local1.000000
34.000000 0.00 0.00Base

0.00
0.00
0.00 261,800.00

261,800.00
670872100 Total

0.00 0.000.00 261,800.007,700.000 Local

0.00 0.00 0.00 261,800.00Base

LOOP CAPITAL MARKETS USD/DTC695263103 PACWEST BANCORP 12 Oct 2015 0.01COMMON STOCK 15 Oct 2015

2,458.000 0.0044.766300Local1.000000
44.766300 0.00 33.18Base

33.18
2.03
2.03 110,000.36

110,000.36

REVERSE SPLIT NON CASH USD/DTC704549104 PEABODY ENERGY CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

67,200.000 0.002.292500Local1.000000
2.292500 0.00 0.00Base

0.00
0.00
0.00 154,056.00

154,056.00

SALE OF FRACTIONAL S USD/DTC704549203 PEABODY ENERGY CORP 19 Oct 2015COMMON STOCK USD.01 19 Oct 2015

0.022 0.00639.090909Local1.000000
639.090909 0.00 0.00Base

0.00
0.00
0.00 14.06

14.06

MERGER USD/DTC713831105 PERICOM SEMICONDUCTOR CORP 25 Nov 2015COMMON STOCK 27 Nov 2015

5,650.000 0.0017.750000Local1.000000
17.750000 0.00 0.00Base

0.00
0.00
0.00 100,287.50

100,287.50

MERGER USD/DTC740585104 PREMIERE GLOBAL SERVICES INC 08 Dec 2015COMMON STOCK USD.01 10 Dec 2015

11,450.000 0.0014.000000Local1.000000
14.000000 0.00 0.00Base

0.00
0.00
0.00 160,300.00

160,300.00

MERGER USD/DTC75971M108 REMY INTERNATIONAL INC 11 Nov 2015COMMON STOCK USD.000 12 Nov 2015

7,500.000 0.0029.500000Local1.000000
29.500000 0.00 0.00Base

0.00
0.00
0.00 221,250.00

221,250.00

MERGER NON CASH USD/DTC783764103 RYLAND GROUP INC/THE 01 Oct 2015COMMON STOCK USD1.0 01 Oct 2015

12,400.000 0.0028.530878Local1.000000 0.00 0.00 353,782.89
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NHIH
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA SMALL CAP CORESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

28.530878 0.00 0.00Base 0.00 353,782.89

J.P. MORGAN SECURITIES INC. USD/DTC790148100 ST JOE CO/THE 30 Oct 2015 0.01COMMON STOCK 04 Nov 2015

3,000.000 0.0019.683300Local1.000000
19.683300 0.00 27.00Base

27.00
1.09
1.09 59,021.81

59,021.81

MANDATORY EXCHANGE NON CASH USD/DTC817340201 SQBG INC 07 Dec 2015COMMON STOCK USD.004 07 Dec 2015

6,100.000 0.0013.827906Local1.000000
13.827906 0.00 0.00Base

0.00
0.00
0.00 84,350.23

84,350.23

MERGER NON CASH USD/DTC85223W101 SQUARE 1 FINANCIAL INC   A 08 Oct 2015COMMON STOCK USD.01 08 Oct 2015

4,100.000 0.0025.038634Local1.000000
25.038634 0.00 0.00Base

0.00
0.00
0.00 102,658.40

102,658.40

REVERSE SPLIT NON CASH USD/DTC85375C101 STANDARD PACIFIC CORP 01 Oct 2015COMMON STOCK USD.01 01 Oct 2015

39,400.000 0.006.256284Local1.000000
6.256284 0.00 0.00Base

0.00
0.00
0.00 246,497.61

246,497.61

MERGER NON CASH USD/DTC859152100 STERIS CORP 03 Nov 2015COMMON STOCK NPV 03 Nov 2015

22,350.000 0.0074.540000Local1.000000
74.540000 0.00 0.00Base

0.00
0.00
0.00 1,665,969.00

1,665,969.00

MERGER USD/DTC86272T106 STRATEGIC HOTELS + RESORTS I 14 Dec 2015REIT USD.01 14 Dec 2015

72,450.000 0.0014.250000Local1.000000
14.250000 0.00 0.00Base

0.00
0.00
0.00 1,032,412.50

1,032,412.50

WEEDEN + CO. USD/DTC880349105 TENNECO INC 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

900.000 0.0044.683600Local1.000000
44.683600 0.00 8.10Base

8.10
0.74
0.74 40,206.40

40,206.40

MERGER USD/DTC885175307 THORATEC CORP 09 Oct 2015COMMON STOCK NPV 09 Oct 2015

14,300.000 0.0063.500000Local1.000000
63.500000 0.00 0.00Base

0.00
0.00
0.00 908,050.00

908,050.00

MERGER USD/DTC902748102 UIL HOLDINGS CORP 17 Dec 2015COMMON STOCK 17 Dec 2015
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NHIH
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA SMALL CAP CORESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

14,950.000 0.0048.155208Local1.000000
48.155208 0.00 0.00Base

0.00
0.00
0.00 719,920.36

719,920.36

SALE OF FRACTIONAL S USD/DTC92240M108 VECTOR GROUP LTD 14 Oct 2015COMMON STOCK USD.1 14 Oct 2015

0.500 0.0022.600000Local1.000000
22.600000 0.00 0.00Base

0.00
0.00
0.00 11.30

11.30

MERGER NON CASH USD/DTC98235T107 WRIGHT MEDICAL GROUP INC 02 Oct 2015COMMON STOCK USD.01 02 Oct 2015

13,900.000 0.0023.121146Local1.000000
23.121146 0.00 0.00Base

0.00
0.00
0.00 321,383.94

321,383.94

MERGER USD/DTC98419Q101 XOOM CORP 13 Nov 2015COMMON STOCK USD.000 16 Nov 2015

8,800.000 0.0025.000000Local1.000000
25.000000 0.00 0.00Base

0.00
0.00
0.00 220,000.00

220,000.00

MERGER USD/DTC98600P201 YODLEE INC 20 Nov 2015COMMON STOCK USD.001 24 Nov 2015

4,400.000 0.0017.360234Local1.000000
17.360234 0.00 0.00Base

0.00
0.00
0.00 76,385.03

76,385.03

EXCHANGE OFFER USD/DTC989774104 ZULILY INC   CL A 30 Sep 2015 2COMMON STOCK USD.000 02 Oct 2015

17,300.000 0.0017.595542Local1.000000
17.595542 0.00 0.00Base

0.00
0.00
0.00 304,402.89

304,402.89

TENDER OFFER USD/DTC98979G105 ZS PHARMA INC 16 Dec 2015 1COMMON STOCK USD.001 17 Dec 2015

4,800.000 0.0090.000000Local1.000000
90.000000 0.00 0.00Base

0.00
0.00
0.00 432,000.00

432,000.00

REVERSE SPLIT NON CASH USD/DTCG6613P202 NORTH ATLANTIC DRILLING LTD 31 Dec 2015COMMON STOCK USD5.0 31 Dec 2015

16,900.000 0.008.941751Local1.000000
8.941751 0.00 0.00Base

0.00
0.00
0.00 151,115.60

151,115.60

SALE OF FRACTIONAL S USD/DTCN96617118 WRIGHT MEDICAL GROUP NV 19 Oct 2015COMMON STOCK 19 Oct 2015

0.510 0.0020.294117Local1.000000
20.294117 0.00 0.00Base

0.00
0.00
0.00 10.35

10.35
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NHIH
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA SMALL CAP CORESales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MERGER USD/DTCP8744Y102 STEINER LEISURE LTD 10 Dec 2015COMMON STOCK USD.01 11 Dec 2015

3,350.000 0.0065.000000Local1.000000
65.000000 0.00 0.00Base

0.00
0.00
0.00 217,750.00

217,750.00

REVERSE SPLIT NON CASH USD/DTCY7546A106 SCORPIO BULKERS INC 31 Dec 2015COMMON STOCK USD.01 31 Dec 2015

88,200.000 0.004.716892Local1.000000
4.716892 0.00 0.00Base

0.00
0.00
0.00 416,029.88

416,029.88

0.00862,686.982 Local
0.00Base

218.08
218.08

19.26
19.26

14,503,303.81
14,503,303.81

US DOLLAR Total

EQUITY  Total
862,686.982

Base 0.00 218.08 19.26 14,503,303.81

22,048,673.5919.26218.080.00

8,408,056.762

SALES Total

Base
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NHIJ
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - PREMIERE PARTNERSSales Report by Report Date
PREMIERE PARTNERS V

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

AUTREPAT-DISTRIBUTION USD/BOS740996954 PREMIER PARTNERS V LP 21 Dec 2015 21 Dec 2015

29,569,213.080 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 29,569,213.08

29,569,213.08

0.0029,569,213.080 Local
0.00Base

0.00
0.00

0.00
0.00

29,569,213.08
29,569,213.08

US DOLLAR Total

EQUITY  Total
29,569,213.080

Base 0.00 0.00 0.00 29,569,213.08

29,569,213.080.000.000.00

29,569,213.080

SALES Total

Base
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NHIL
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA EMERGING MARKETSPurchase and Sales by Report Date
SSGA

Base Currency: USD - USD

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 1738



NHIM
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MID-CAP GROWTHPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

215,262.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 215,262.57

215,262.57

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.170% 31 Dec 2030 02 Oct 2015

STIF FUND

70,223.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 70,223.76

70,223.76

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Oct 20150.174% 31 Dec 2030 06 Oct 2015

STIF FUND

21,296.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 21,296.16

21,296.16

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20150.182% 31 Dec 2030 07 Oct 2015

STIF FUND

13,600.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,600.00

13,600.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Oct 20150.183% 31 Dec 2030 08 Oct 2015

STIF FUND

56,965.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 56,965.00

56,965.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Oct 20150.193% 31 Dec 2030 13 Oct 2015

STIF FUND

42,863.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 42,863.28

42,863.28

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Oct 20150.194% 31 Dec 2030 15 Oct 2015

STIF FUND

144,155.550 0.00100.000000Local1.000000 0.00 0.00 144,155.55
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NHIM
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MID-CAP GROWTHPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 144,155.55

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.188% 31 Dec 2030 16 Oct 2015

STIF FUND

9,602.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,602.73

9,602.73

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Oct 20150.187% 31 Dec 2030 19 Oct 2015

STIF FUND

38,877.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 38,877.00

38,877.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Oct 20150.181% 31 Dec 2030 20 Oct 2015

STIF FUND

7,896.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,896.20

7,896.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Oct 20150.185% 31 Dec 2030 21 Oct 2015

STIF FUND

7,974.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,974.00

7,974.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Oct 20150.182% 31 Dec 2030 23 Oct 2015

STIF FUND

30,588.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,588.75

30,588.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20150.182% 31 Dec 2030 26 Oct 2015

STIF FUND

4,955.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,955.45

4,955.45

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.180% 31 Dec 2030 27 Oct 2015

STIF FUND

341,956.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 341,956.90

341,956.90
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NHIM
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MID-CAP GROWTHPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Oct 20150.185% 31 Dec 2030 29 Oct 2015

STIF FUND

43,309.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 43,309.63

43,309.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.189% 31 Dec 2030 30 Oct 2015

STIF FUND

130,053.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 130,053.50

130,053.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Nov 20150.189% 31 Dec 2030 05 Nov 2015

STIF FUND

1,364.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,364.00

1,364.00

STATE STREET BANK AND TRUST USD/CSW06 Nov 201531 Dec 2030 06 Nov 2015

STIF FUND

10,758.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,758.40

10,758.40

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Nov 20150.190% 31 Dec 2030 09 Nov 2015

STIF FUND

15,490.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,490.99

15,490.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Nov 20150.184% 31 Dec 2030 10 Nov 2015

STIF FUND

4,682.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,682.00

4,682.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Nov 20150.189% 31 Dec 2030 12 Nov 2015

STIF FUND

78,900.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 78,900.47

78,900.47

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Nov 20150.191% 31 Dec 2030 13 Nov 2015
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NHIM
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MID-CAP GROWTHPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

207,086.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 207,086.83

207,086.83

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Nov 20150.193% 31 Dec 2030 16 Nov 2015

STIF FUND

112,542.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 112,542.27

112,542.27

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Nov 20150.189% 31 Dec 2030 18 Nov 2015

STIF FUND

3,869.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,869.44

3,869.44

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Nov 20150.191% 31 Dec 2030 19 Nov 2015

STIF FUND

3,133,975.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,133,975.82

3,133,975.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Nov 20150.184% 31 Dec 2030 20 Nov 2015

STIF FUND

85,379.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 85,379.78

85,379.78

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Nov 20150.180% 31 Dec 2030 24 Nov 2015

STIF FUND

135,250.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 135,250.08

135,250.08

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Nov 20150.183% 31 Dec 2030 25 Nov 2015

STIF FUND

91,741.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 91,741.70

91,741.70

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Nov 20150.192% 31 Dec 2030 27 Nov 2015

STIF FUND

3,237.560 0.00100.000000Local1.000000 0.00 0.00 3,237.56
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December 31, 2015

FUND:
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SSGA MID-CAP GROWTHPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 3,237.56

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20150.196% 31 Dec 2030 30 Nov 2015

STIF FUND

89,282.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 89,282.48

89,282.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

208,720.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 208,720.16

208,720.16

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Dec 20150.201% 31 Dec 2030 02 Dec 2015

STIF FUND

16,494.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,494.17

16,494.17

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Dec 20150.201% 31 Dec 2030 03 Dec 2015

STIF FUND

64,015.800 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 64,015.80

64,015.80

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Dec 20150.207% 31 Dec 2030 04 Dec 2015

STIF FUND

234,526.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 234,526.82

234,526.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.210% 31 Dec 2030 07 Dec 2015

STIF FUND

27,526.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 27,526.71

27,526.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Dec 20150.212% 31 Dec 2030 08 Dec 2015

STIF FUND

52,433.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 52,433.27

52,433.27
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October 1, 2015
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STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Dec 20150.217% 31 Dec 2030 09 Dec 2015

STIF FUND

310,619.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 310,619.50

310,619.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Dec 20150.220% 31 Dec 2030 10 Dec 2015

STIF FUND

2,266,255.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,266,255.56

2,266,255.56

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Dec 20150.223% 31 Dec 2030 15 Dec 2015

STIF FUND

492,303.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 492,303.67

492,303.67

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Dec 20150.228% 31 Dec 2030 16 Dec 2015

STIF FUND

102,911.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 102,911.55

102,911.55

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Dec 20150.238% 31 Dec 2030 17 Dec 2015

STIF FUND

23,764.200 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,764.20

23,764.20

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Dec 20150.265% 31 Dec 2030 18 Dec 2015

STIF FUND

204,493.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 204,493.39

204,493.39

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Dec 20150.289% 31 Dec 2030 22 Dec 2015

STIF FUND

7,070.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,070.00

7,070.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Dec 20150.282% 31 Dec 2030 24 Dec 2015
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December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MID-CAP GROWTHPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

9,256.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,256.00

9,256.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.285% 31 Dec 2030 28 Dec 2015

STIF FUND

55,831.930 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 55,831.93

55,831.93

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Dec 20150.294% 31 Dec 2030 29 Dec 2015

STIF FUND

1,725,823.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,725,823.05

1,725,823.05

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Dec 20150.296% 31 Dec 2030 31 Dec 2015

STIF FUND

371,930.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 371,930.76

371,930.76
86199E9B7 Total

0.00 0.000.00 11,327,118.8411,327,118.840 Local

0.00 0.00 0.00 11,327,118.84Base

0.0011,327,118.840 Local
0.00Base

0.00
0.00

0.00
0.00

11,327,118.84
11,327,118.84

US DOLLAR Total

CASH EQUIVALENTS  Total
11,327,118.840

Base 0.00 0.00 0.00 11,327,118.84

EQUITY
US DOLLAR

INTERNAL SWAP DVP USD/DTC00508Y102 ACUITY BRANDS INC 08 Dec 2015COMMON STOCK USD.01 11 Dec 2015

300.000 0.00231.000000Local1.000000 0.00 0.00 69,300.00
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FUND:
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SSGA MID-CAP GROWTHPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

231.000000 0.00 0.00Base 0.00 69,300.00

WEEDEN + CO. USD/DTC00751Y106 ADVANCE AUTO PARTS INC 30 Oct 2015 0.01COMMON STOCK USD.000 04 Nov 2015

300.000 0.00198.647000Local1.000000
198.647000 0.00 2.70Base

2.70
0.00
0.00 59,596.80

59,596.80

WELLS FARGO SECURITIES, LLC USD/DTC008252108 AFFILIATED MANAGERS GROUP 18 Nov 2015 0.01COMMON STOCK USD.01 23 Nov 2015

400.000 0.00175.704500Local1.000000
175.704500 0.00 3.60Base

3.60
0.00
0.00 70,285.40

70,285.40

WEEDEN + CO. USD/DTC009363102 AIRGAS INC 30 Oct 2015 0.01COMMON STOCK USD.01 04 Nov 2015

600.000 0.0096.314400Local1.000000
96.314400 0.00 5.40Base

5.40
0.00
0.00 57,794.04

57,794.04

LOOP CAPITAL MARKETS USD/DTC00971T101 AKAMAI TECHNOLOGIES INC 18 Nov 2015 0.01COMMON STOCK USD.01 23 Nov 2015

1,100.000 0.0059.131200Local1.000000
59.131200 0.00 14.85Base

14.85
0.00
0.00 65,059.17

65,059.17

INTERNAL SWAP DVP USD/DTC011659109 ALASKA AIR GROUP INC 08 Dec 2015COMMON STOCK USD.01 11 Dec 2015

700.000 0.0085.620003Local1.000000
85.620003 0.00 0.00Base

0.00
0.00
0.00 59,934.00

59,934.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC08 Dec 2015 0.0111 Dec 2015

100.000 0.0084.550000Local1.000000
84.550000 0.00 0.90Base

0.90
0.00
0.00 8,455.90

8,455.90
011659109 Total

0.90 0.000.00 68,389.90800.000 Local

0.00 0.90 0.00 68,389.90Base

INTERNAL SWAP DVP USD/DTC018581108 ALLIANCE DATA SYSTEMS CORP 18 Nov 2015COMMON STOCK USD.01 23 Nov 2015

200.000 0.00287.700012Local1.000000
287.700012 0.00 0.00Base

0.00
0.00
0.00 57,540.00

57,540.00

GOLDMAN SACHS + CO USD/DTC24 Dec 2015 30 Dec 2015

200.000 0.00278.200000Local1.000000 0.50 0.00 55,640.50

Books Closed Prepared by State StreetPage 1746



NHIM
December 31, 2015

FUND:
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SSGA MID-CAP GROWTHPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

278.200000 0.00 0.50Base 0.00 55,640.50
018581108 Total

0.50 0.000.00 113,180.50400.000 Local

0.00 0.50 0.00 113,180.50Base

WEEDEN + CO. USD/DTC03073E105 AMERISOURCEBERGEN CORP 18 Nov 2015 0.01COMMON STOCK USD.01 23 Nov 2015

700.000 0.00100.032000Local1.000000
100.032000 0.00 6.30Base

6.30
0.00
0.00 70,028.70

70,028.70

NATIONAL FINANCIAL SERVICES CORP. USD/DTC03076C106 AMERIPRISE FINANCIAL INC 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

500.000 0.00111.200000Local1.000000
111.200000 0.00 4.50Base

4.50
0.00
0.00 55,604.50

55,604.50

WEEDEN + CO. USD/DTC031100100 AMETEK INC 30 Oct 2015 0.01COMMON STOCK USD.01 04 Nov 2015

700.000 0.0054.842400Local1.000000
54.842400 0.00 6.30Base

6.30
0.00
0.00 38,395.98

38,395.98

INTERNAL SWAP DVP USD/DTC30 Oct 2015 04 Nov 2015

400.000 0.0054.820000Local1.000000
54.820000 0.00 0.00Base

0.00
0.00
0.00 21,928.00

21,928.00

GOLDMAN SACHS + CO USD/DTC24 Dec 2015 30 Dec 2015

1,000.000 0.0054.290000Local1.000000
54.290000 0.00 2.50Base

2.50
0.00
0.00 54,292.50

54,292.50
031100100 Total

8.80 0.000.00 114,616.482,100.000 Local

0.00 8.80 0.00 114,616.48Base

UBS SECURITIES LLC USD/DTC032095101 AMPHENOL CORP CL A 18 Dec 2015 0.01COMMON STOCK USD.001 23 Dec 2015

1,500.000 0.0051.935300Local1.000000
51.935300 0.00 20.25Base

20.25
0.00
0.00 77,923.20

77,923.20

UBS SECURITIES LLC USD/DTC032654105 ANALOG DEVICES INC 18 Dec 2015 0.01COMMON STOCK USD.167 23 Dec 2015

1,400.000 0.0055.463900Local1.000000 18.90 0.00 77,668.36
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October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

55.463900 0.00 18.90Base 0.00 77,668.36

WEEDEN + CO. USD/DTC03662Q105 ANSYS INC 30 Oct 2015 0.01COMMON STOCK USD.01 04 Nov 2015

300.000 0.0095.292600Local1.000000
95.292600 0.00 2.70Base

2.70
0.00
0.00 28,590.48

28,590.48

INTERNAL SWAP DVP USD/DTC30 Oct 2015 04 Nov 2015

300.000 0.0095.309998Local1.000000
95.309998 0.00 0.00Base

0.00
0.00
0.00 28,593.00

28,593.00
03662Q105 Total

2.70 0.000.00 57,183.48600.000 Local

0.00 2.70 0.00 57,183.48Base

J.P. MORGAN SECURITIES INC. USD/DTC038222105 APPLIED MATERIALS INC 30 Oct 2015 0.01COMMON STOCK USD.01 04 Nov 2015

3,200.000 0.0016.755600Local1.000000
16.755600 0.00 28.80Base

28.80
0.00
0.00 53,646.72

53,646.72

INSTINET LLC USD/DTC04247X102 ARMSTRONG WORLD INDUSTRIES 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

1,000.000 0.0047.715000Local1.000000
47.715000 0.00 9.00Base

9.00
0.00
0.00 47,724.00

47,724.00

LOOP CAPITAL MARKETS USD/DTC04270V106 ARRIS GROUP INC 23 Dec 2015 0.01COMMON STOCK USD.01 29 Dec 2015

22,500.000 0.0029.382000Local1.000000
29.382000 0.00 303.75Base

303.75
0.00
0.00 661,398.75

661,398.75

RBC CAPITAL MARKETS USD/DTC04316A108 ARTISAN PARTNERS ASSET MA  A 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

1,300.000 0.0036.883800Local1.000000
36.883800 0.00 11.70Base

11.70
0.00
0.00 47,960.64

47,960.64

MORGAN STANLEY CO INCORPORATED USD/DTC052769106 AUTODESK INC 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

900.000 0.0063.810100Local1.000000
63.810100 0.00 8.10Base

8.10
0.00
0.00 57,437.19

57,437.19

INTERNAL SWAP DVP USD/DTC053332102 AUTOZONE INC 30 Oct 2015COMMON STOCK USD.01 04 Nov 2015
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100.000 0.00784.409973Local1.000000
784.409973 0.00 0.00Base

0.00
0.00
0.00 78,441.00

78,441.00

UBS SECURITIES LLC USD/DTC18 Dec 2015 0.0123 Dec 2015

100.000 0.00744.451600Local1.000000
744.451600 0.00 1.35Base

1.35
0.00
0.00 74,446.51

74,446.51
053332102 Total

1.35 0.000.00 152,887.51200.000 Local

0.00 1.35 0.00 152,887.51Base

INSTINET LLC USD/DTC058498106 BALL CORP 08 Dec 2015 0.01COMMON STOCK 11 Dec 2015

800.000 0.0067.785000Local1.000000
67.785000 0.00 7.20Base

7.20
0.00
0.00 54,235.20

54,235.20

UBS SECURITIES LLC USD/DTC067383109 CR BARD INC 18 Dec 2015 0.01COMMON STOCK USD.25 23 Dec 2015

400.000 0.00188.052900Local1.000000
188.052900 0.00 5.40Base

5.40
0.00
0.00 75,226.56

75,226.56

INTERNAL SWAP DVP USD/DTC075896100 BED BATH + BEYOND INC 08 Dec 2015COMMON STOCK USD.01 11 Dec 2015

1,100.000 0.0053.849998Local1.000000
53.849998 0.00 0.00Base

0.00
0.00
0.00 59,235.00

59,235.00

INTERNAL SWAP DVP USD/DTC09061G101 BIOMARIN PHARMACEUTICAL INC 08 Dec 2015COMMON STOCK USD.001 11 Dec 2015

600.000 0.0095.519997Local1.000000
95.519997 0.00 0.00Base

0.00
0.00
0.00 57,312.00

57,312.00

RBC CAPITAL MARKETS USD/DTC093671105 H+R BLOCK INC 08 Dec 2015 0.01COMMON STOCK 11 Dec 2015

1,500.000 0.0034.861300Local1.000000
34.861300 0.00 13.50Base

13.50
0.00
0.00 52,305.45

52,305.45

DEUTSCHE BANK SECURITIES INC USD/DTC099724106 BORGWARNER INC 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

1,400.000 0.0041.585700Local1.000000
41.585700 0.00 12.18Base

12.18
0.00
0.00 58,232.16

58,232.16
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UBS SECURITIES LLC USD/DTC101121101 BOSTON PROPERTIES INC 18 Dec 2015 0.01REIT USD.01 23 Dec 2015

700.000 0.00127.080000Local1.000000
127.080000 0.00 9.45Base

9.45
0.00
0.00 88,965.45

88,965.45

WEEDEN + CO. USD/DTC115637209 BROWN FORMAN CORP CLASS B 30 Oct 2015 0.01COMMON STOCK USD.15 04 Nov 2015

200.000 0.00106.344700Local1.000000
106.344700 0.00 1.80Base

1.80
0.00
0.00 21,270.74

21,270.74

INTERNAL SWAP DVP USD/DTC30 Oct 2015 04 Nov 2015

300.000 0.00106.180000Local1.000000
106.180000 0.00 0.00Base

0.00
0.00
0.00 31,854.00

31,854.00
115637209 Total

1.80 0.000.00 53,124.74500.000 Local

0.00 1.80 0.00 53,124.74Base

INSTINET LLC USD/DTC12504L109 CBRE GROUP INC   A 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

1,600.000 0.0035.932100Local1.000000
35.932100 0.00 14.40Base

14.40
0.00
0.00 57,505.76

57,505.76

GOLDMAN SACHS + CO USD/DTC12508E101 CDK GLOBAL INC 24 Dec 2015COMMON STOCK USD.01 30 Dec 2015

1,300.000 0.0048.100000Local1.000000
48.100000 0.00 3.25Base

3.25
0.00
0.00 62,533.25

62,533.25

WEEDEN + CO. USD/DTC125269100 CF INDUSTRIES HOLDINGS INC 30 Oct 2015 0.01COMMON STOCK USD.01 04 Nov 2015

1,200.000 0.0051.125200Local1.000000
51.125200 0.00 10.80Base

10.80
0.00
0.00 61,361.04

61,361.04

RBC CAPITAL MARKETS USD/DTC12541W209 C.H. ROBINSON WORLDWIDE INC 08 Dec 2015 0.01COMMON STOCK USD.1 11 Dec 2015

900.000 0.0060.321300Local1.000000
60.321300 0.00 8.10Base

8.10
0.00
0.00 54,297.27

54,297.27

LOOP CAPITAL MARKETS USD/DTC127097103 CABOT OIL + GAS CORP 24 Dec 2015COMMON STOCK USD.1 30 Dec 2015

3,700.000 0.0017.700000Local1.000000
17.700000 0.00 9.25Base

9.25
0.00
0.00 65,499.25

65,499.25
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SANFORD CBERNSTEIN CO LLC USD/DTC142339100 CARLISLE COS INC 08 Dec 2015 0.01COMMON STOCK USD1. 11 Dec 2015

600.000 0.0088.518300Local1.000000
88.518300 0.00 5.40Base

5.40
0.00
0.00 53,116.38

53,116.38

WEEDEN + CO. USD/DTC143130102 CARMAX INC 30 Oct 2015 0.01COMMON STOCK USD.5 04 Nov 2015

1,000.000 0.0059.073200Local1.000000
59.073200 0.00 9.00Base

9.00
0.00
0.00 59,082.20

59,082.20

GOLDMAN SACHS + CO USD/DTC15135B101 CENTENE CORP 24 Dec 2015COMMON STOCK USD.001 30 Dec 2015

1,000.000 0.0065.570000Local1.000000
65.570000 0.00 2.50Base

2.50
0.00
0.00 65,572.50

65,572.50

BARCLAYS CAPITAL INC./LE USD/DTC156782104 CERNER CORP 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

1,100.000 0.0060.259900Local1.000000
60.259900 0.00 9.90Base

9.90
0.00
0.00 66,295.79

66,295.79

UBS SECURITIES LLC USD/DTC16117M305 CHARTER COMMUNICATION A 18 Dec 2015 0.01COMMON STOCK 23 Dec 2015

400.000 0.00179.377400Local1.000000
179.377400 0.00 5.40Base

5.40
0.00
0.00 71,756.36

71,756.36

INTERNAL SWAP DVP USD/DTC169656105 CHIPOTLE MEXICAN GRILL INC 18 Nov 2015COMMON STOCK USD.01 23 Nov 2015

100.000 0.00594.000000Local1.000000
594.000000 0.00 0.00Base

0.00
0.00
0.00 59,400.00

59,400.00

INTERNAL SWAP DVP USD/DTC171340102 CHURCH + DWIGHT CO INC 30 Oct 2015COMMON STOCK USD1. 04 Nov 2015

600.000 0.0086.089996Local1.000000
86.089996 0.00 0.00Base

0.00
0.00
0.00 51,654.00

51,654.00

WEEDEN + CO. USD/DTC177376100 CITRIX SYSTEMS INC 30 Oct 2015 0.01COMMON STOCK USD.001 04 Nov 2015

100.000 0.0082.219800Local1.000000
82.219800 0.00 0.90Base

0.90
0.00
0.00 8,222.88

8,222.88

INTERNAL SWAP DVP USD/DTC30 Oct 2015 04 Nov 2015

600.000 0.0082.099998Local1.000000 0.00 0.00 49,260.00
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FUND:
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SSGA MID-CAP GROWTHPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

82.099998 0.00 0.00Base 0.00 49,260.00

GOLDMAN SACHS + CO USD/DTC24 Dec 2015 30 Dec 2015

700.000 0.0076.210000Local1.000000
76.210000 0.00 1.75Base

1.75
0.00
0.00 53,348.75

53,348.75
177376100 Total

2.65 0.000.00 110,831.631,400.000 Local

0.00 2.65 0.00 110,831.63Base

WEEDEN + CO. USD/DTC189054109 CLOROX COMPANY 30 Oct 2015 0.01COMMON STOCK USD1. 04 Nov 2015

100.000 0.00122.230100Local1.000000
122.230100 0.00 0.90Base

0.90
0.00
0.00 12,223.91

12,223.91

INTERNAL SWAP DVP USD/DTC30 Oct 2015 04 Nov 2015

400.000 0.00121.940002Local1.000000
121.940002 0.00 0.00Base

0.00
0.00
0.00 48,776.00

48,776.00
189054109 Total

0.90 0.000.00 60,999.91500.000 Local

0.00 0.90 0.00 60,999.91Base

MORGAN STANLEY CO INCORPORATED USD/DTC189754104 COACH INC 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

1,500.000 0.0031.059000Local1.000000
31.059000 0.00 13.50Base

13.50
0.00
0.00 46,602.00

46,602.00

WEEDEN + CO. USD/DTC19122T109 COCA COLA ENTERPRISES 30 Oct 2015 0.01COMMON STOCK USD.01 04 Nov 2015

1,100.000 0.0051.501900Local1.000000
51.501900 0.00 9.90Base

9.90
0.00
0.00 56,661.99

56,661.99

INTERNAL SWAP DVP USD/DTC20337X109 COMMSCOPE HOLDING CO INC 30 Oct 2015COMMON STOCK USD.01 04 Nov 2015

1,700.000 0.0032.430000Local1.000000
32.430000 0.00 0.00Base

0.00
0.00
0.00 55,131.00

55,131.00

WELLS FARGO SECURITIES, LLC USD/DTC21036P108 CONSTELLATION BRANDS INC A 18 Nov 2015 0.01COMMON STOCK USD.01 23 Nov 2015

500.000 0.00138.076000Local1.000000 4.50 0.00 69,042.50

Books Closed Prepared by State StreetPage 1752



NHIM
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MID-CAP GROWTHPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015
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Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

138.076000 0.00 4.50Base 0.00 69,042.50

GOLDMAN SACHS + CO USD/DTC24 Dec 2015 30 Dec 2015

400.000 0.00143.030000Local1.000000
143.030000 0.00 1.00Base

1.00
0.00
0.00 57,213.00

57,213.00
21036P108 Total

5.50 0.000.00 126,255.50900.000 Local

0.00 5.50 0.00 126,255.50Base

INTERNAL SWAP DVP USD/DTC21871D103 CORELOGIC INC 30 Oct 2015COMMON STOCK USD1. 04 Nov 2015

1,400.000 0.0038.980000Local1.000000
38.980000 0.00 0.00Base

0.00
0.00
0.00 54,572.00

54,572.00

WEEDEN + CO. USD/DTC225310101 CREDIT ACCEPTANCE CORP 30 Oct 2015 0.01COMMON STOCK USD.01 04 Nov 2015

300.000 0.00190.635100Local1.000000
190.635100 0.00 2.70Base

2.70
0.00
0.00 57,193.23

57,193.23

INTERNAL SWAP DVP USD/DTC22822V101 CROWN CASTLE INTL CORP 18 Nov 2015REIT USD.01 23 Nov 2015

800.000 0.0085.870003Local1.000000
85.870003 0.00 0.00Base

0.00
0.00
0.00 68,696.00

68,696.00

UBS SECURITIES LLC USD/DTC18 Dec 2015 0.0123 Dec 2015

900.000 0.0085.005400Local1.000000
85.005400 0.00 12.15Base

12.15
0.00
0.00 76,517.01

76,517.01
22822V101 Total

12.15 0.000.00 145,213.011,700.000 Local

0.00 12.15 0.00 145,213.01Base

UBS SECURITIES LLC USD/DTC253868103 DIGITAL REALTY TRUST INC 18 Dec 2015 0.01REIT USD.01 23 Dec 2015

3,400.000 0.0074.798800Local1.000000
74.798800 0.00 45.90Base

45.90
0.00
0.00 254,361.82

254,361.82

J.P. MORGAN SECURITIES INC. USD/DTC256677105 DOLLAR GENERAL CORP 08 Dec 2015 0.01COMMON STOCK USD.875 11 Dec 2015

800.000 0.0071.254200Local1.000000 7.20 0.00 57,010.56
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71.254200 0.00 7.20Base 0.00 57,010.56

CITIGROUP GLOBAL MARKETS INC USD/DTC256746108 DOLLAR TREE INC 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

800.000 0.0079.212200Local1.000000
79.212200 0.00 7.20Base

7.20
0.00
0.00 63,376.96

63,376.96

UBS SECURITIES LLC USD/DTC26138E109 DR PEPPER SNAPPLE GROUP INC 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

1,000.000 0.0091.640000Local1.000000
91.640000 0.00 13.50Base

13.50
0.00
0.00 91,653.50

91,653.50

UBS SECURITIES LLC USD/DTC28176E108 EDWARDS LIFESCIENCES CORP 18 Dec 2015 0.01COMMON STOCK USD1. 23 Dec 2015

900.000 0.0079.270800Local1.000000
79.270800 0.00 12.15Base

12.15
0.00
0.00 71,355.87

71,355.87

RBC CAPITAL MARKETS USD/DTC285512109 ELECTRONIC ARTS INC 18 Nov 2015 0.01COMMON STOCK USD.01 23 Nov 2015

1,000.000 0.0068.145400Local1.000000
68.145400 0.00 9.00Base

9.00
0.00
0.00 68,154.40

68,154.40

GOLDMAN SACHS + CO USD/DTC24 Dec 2015 30 Dec 2015

800.000 0.0068.950000Local1.000000
68.950000 0.00 2.00Base

2.00
0.00
0.00 55,162.00

55,162.00
285512109 Total

11.00 0.000.00 123,316.401,800.000 Local

0.00 11.00 0.00 123,316.40Base

WEEDEN + CO. USD/DTC294429105 EQUIFAX INC 30 Oct 2015 0.01COMMON STOCK USD1.25 04 Nov 2015

500.000 0.00106.792000Local1.000000
106.792000 0.00 4.50Base

4.50
0.00
0.00 53,400.50

53,400.50

GOLDMAN SACHS + CO USD/DTC24 Dec 2015 30 Dec 2015

500.000 0.00112.750000Local1.000000
112.750000 0.00 1.25Base

1.25
0.00
0.00 56,376.25

56,376.25
294429105 Total

5.75 0.000.00 109,776.751,000.000 Local
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Exchange Rate
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 5.75 0.00 109,776.75Base

AUTREPAT-STK/$ DIV USD/DTC29444U700 EQUINIX INC 30 Oct 2015REIT USD.001 10 Nov 2015

725.833 0.00297.212333Local1.000000
297.212333 0.00 0.00Base

0.00
0.00
0.00 215,726.52

215,726.52

UBS SECURITIES LLC USD/DTC18 Dec 2015 0.0123 Dec 2015

1,800.000 0.00291.163500Local1.000000
291.163500 0.00 24.30Base

24.30
0.00
0.00 524,118.60

524,118.60
29444U700 Total

24.30 0.000.00 739,845.122,525.833 Local

0.00 24.30 0.00 739,845.12Base

INTERNAL SWAP DVP USD/DTC30212P303 EXPEDIA INC 18 Nov 2015COMMON STOCK USD.001 23 Nov 2015

600.000 0.00125.300003Local1.000000
125.300003 0.00 0.00Base

0.00
0.00
0.00 75,180.00

75,180.00

MERGER USD/DTC16 Dec 2015 17 Dec 2015

2,794.978 0.00128.864978Local1.000000
128.864978 0.00 0.00Base

0.00
0.00
0.00 360,174.78

360,174.78
30212P303 Total

0.00 0.000.00 435,354.783,394.978 Local

0.00 0.00 0.00 435,354.78Base

INTERNAL SWAP DVP USD/DTC302130109 EXPEDITORS INTL WASH INC 08 Dec 2015COMMON STOCK USD.01 11 Dec 2015

400.000 0.0046.680000Local1.000000
46.680000 0.00 0.00Base

0.00
0.00
0.00 18,672.00

18,672.00

WEEDEN + CO. USD/DTC08 Dec 2015 0.0111 Dec 2015

700.000 0.0046.292900Local1.000000
46.292900 0.00 6.30Base

6.30
0.00
0.00 32,411.33

32,411.33
302130109 Total

6.30 0.000.00 51,083.331,100.000 Local

0.00 6.30 0.00 51,083.33Base
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC30225T102 EXTRA SPACE STORAGE INC 08 Dec 2015 0.01REIT USD.01 11 Dec 2015

700.000 0.0086.181900Local1.000000
86.181900 0.00 6.30Base

6.30
0.00
0.00 60,333.63

60,333.63

LOOP CAPITAL MARKETS USD/DTC311900104 FASTENAL CO 18 Nov 2015 0.01COMMON STOCK USD.01 23 Nov 2015

1,700.000 0.0039.574500Local1.000000
39.574500 0.00 22.95Base

22.95
0.00
0.00 67,299.60

67,299.60

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC313747206 FEDERAL REALTY INVS TRUST 08 Dec 2015 0.01REIT USD.01 11 Dec 2015

400.000 0.00144.047500Local1.000000
144.047500 0.00 3.60Base

3.60
0.00
0.00 57,622.60

57,622.60

INTERNAL SWAP DVP USD/DTC315616102 F5 NETWORKS INC 08 Dec 2015COMMON STOCK 11 Dec 2015

500.000 0.00103.449997Local1.000000
103.449997 0.00 0.00Base

0.00
0.00
0.00 51,725.00

51,725.00

GOLDMAN SACHS + CO USD/DTC31620M106 FIDELITY NATIONAL INFO SERV 24 Dec 2015COMMON STOCK USD.01 30 Dec 2015

1,000.000 0.0061.110000Local1.000000
61.110000 0.00 2.50Base

2.50
0.00
0.00 61,112.50

61,112.50

UBS SECURITIES LLC USD/DTC32008D106 FIRST DATA CORP  CLASS A 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

67,000.000 0.0015.593800Local1.000000
15.593800 0.00 904.50Base

904.50
0.00
0.00 1,045,689.10

1,045,689.10

INTERNAL SWAP DVP USD/DTC337738108 FISERV INC 18 Nov 2015COMMON STOCK USD.01 23 Nov 2015

700.000 0.0096.019997Local1.000000
96.019997 0.00 0.00Base

0.00
0.00
0.00 67,214.00

67,214.00

GOLDMAN SACHS + CO USD/DTC24 Dec 2015 30 Dec 2015

700.000 0.0093.060000Local1.000000
93.060000 0.00 1.75Base

1.75
0.00
0.00 65,143.75

65,143.75
337738108 Total

1.75 0.000.00 132,357.751,400.000 Local
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Comm Per Shr

0.00 1.75 0.00 132,357.75Base

WEEDEN + CO. USD/DTC339041105 FLEETCOR TECHNOLOGIES INC 30 Oct 2015 0.01COMMON STOCK USD.001 04 Nov 2015

400.000 0.00145.246800Local1.000000
145.246800 0.00 3.60Base

3.60
0.00
0.00 58,102.32

58,102.32

GOLDMAN SACHS + CO USD/DTC24 Dec 2015 30 Dec 2015

400.000 0.00145.340000Local1.000000
145.340000 0.00 1.00Base

1.00
0.00
0.00 58,137.00

58,137.00
339041105 Total

4.60 0.000.00 116,239.32800.000 Local

0.00 4.60 0.00 116,239.32Base

CITIGROUP GLOBAL MARKETS INC USD/DTC344849104 FOOT LOCKER INC 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

700.000 0.0066.445700Local1.000000
66.445700 0.00 6.30Base

6.30
0.00
0.00 46,518.29

46,518.29

GOLDMAN SACHS + CO USD/DTC366651107 GARTNER INC 24 Dec 2015COMMON STOCK USD.000 30 Dec 2015

600.000 0.0091.150000Local1.000000
91.150000 0.00 1.50Base

1.50
0.00
0.00 54,691.50

54,691.50

INTERNAL SWAP DVP USD/DTC372460105 GENUINE PARTS CO 30 Oct 2015COMMON STOCK USD1. 04 Nov 2015

700.000 0.0090.760002Local1.000000
90.760002 0.00 0.00Base

0.00
0.00
0.00 63,532.00

63,532.00

GOLDMAN SACHS + CO USD/DTC38388F108 WR GRACE + CO 24 Dec 2015COMMON STOCK USD.01 30 Dec 2015

600.000 0.0099.220000Local1.000000
99.220000 0.00 1.50Base

1.50
0.00
0.00 59,533.50

59,533.50

UBS SECURITIES LLC USD/DTC384802104 WW GRAINGER INC 18 Dec 2015 0.01COMMON STOCK USD.5 23 Dec 2015

400.000 0.00193.936200Local1.000000
193.936200 0.00 5.40Base

5.40
0.00
0.00 77,579.88

77,579.88

WEEDEN + CO. USD/DTC410345102 HANESBRANDS INC 30 Oct 2015 0.01COMMON STOCK USD.01 04 Nov 2015
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700.000 0.0031.903500Local1.000000
31.903500 0.00 6.30Base

6.30
0.00
0.00 22,338.75

22,338.75

INTERNAL SWAP DVP USD/DTC30 Oct 2015 04 Nov 2015

1,100.000 0.0031.940001Local1.000000
31.940001 0.00 0.00Base

0.00
0.00
0.00 35,134.00

35,134.00
410345102 Total

6.30 0.000.00 57,472.751,800.000 Local

0.00 6.30 0.00 57,472.75Base

GOLDMAN SACHS + CO USD/DTC427866108 HERSHEY CO/THE 24 Dec 2015COMMON STOCK USD1. 30 Dec 2015

700.000 0.0090.320000Local1.000000
90.320000 0.00 1.75Base

1.75
0.00
0.00 63,225.75

63,225.75

WEEDEN + CO. USD/DTC43300A104 HILTON WORLDWIDE HOLDINGS IN 30 Oct 2015 0.01COMMON STOCK USD.01 04 Nov 2015

2,400.000 0.0025.046900Local1.000000
25.046900 0.00 21.60Base

21.60
0.00
0.00 60,134.16

60,134.16

INTERNAL SWAP DVP USD/DTC436106108 HOLLYFRONTIER CORP 08 Dec 2015COMMON STOCK USD.01 11 Dec 2015

400.000 0.0045.720001Local1.000000
45.720001 0.00 0.00Base

0.00
0.00
0.00 18,288.00

18,288.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC08 Dec 2015 0.0111 Dec 2015

700.000 0.0045.840000Local1.000000
45.840000 0.00 6.30Base

6.30
0.00
0.00 32,094.30

32,094.30
436106108 Total

6.30 0.000.00 50,382.301,100.000 Local

0.00 6.30 0.00 50,382.30Base

GOLDMAN SACHS + CO USD/DTC436440101 HOLOGIC INC 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

1,500.000 0.0038.640700Local1.000000
38.640700 0.00 13.50Base

13.50
0.00
0.00 57,974.55

57,974.55

DEUTSCHE BANK SECURITIES INC USD/DTC440452100 HORMEL FOODS CORP 08 Dec 2015 0.01COMMON STOCK USD.058 11 Dec 2015
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500.000 0.0077.044000Local1.000000
77.044000 0.00 4.35Base

4.35
0.00
0.00 38,526.35

38,526.35

INTERNAL SWAP DVP USD/DTC08 Dec 2015 11 Dec 2015

200.000 0.0077.720001Local1.000000
77.720001 0.00 0.00Base

0.00
0.00
0.00 15,544.00

15,544.00
440452100 Total

4.35 0.000.00 54,070.35700.000 Local

0.00 4.35 0.00 54,070.35Base

MANDATORY EXCHANGE NON CASH USD/DTC443510607 HUBBELL INC 24 Dec 2015COMMON STOCK USD.01 24 Dec 2015

3,900.000 0.0093.706697Local1.000000
93.706697 0.00 0.00Base

0.00
0.00
0.00 365,456.12

365,456.12

INTERNAL SWAP DVP USD/DTC45337C102 INCYTE CORP 08 Dec 2015COMMON STOCK USD.001 11 Dec 2015

500.000 0.00110.099998Local1.000000
110.099998 0.00 0.00Base

0.00
0.00
0.00 55,050.00

55,050.00

KCG AMERICAS LLC USD/DTC45866F104 INTERCONTINENTAL EXCHANGE IN 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

200.000 0.00262.520000Local1.000000
262.520000 0.00 1.80Base

1.80
0.00
0.00 52,505.80

52,505.80

SANFORD CBERNSTEIN CO LLC USD/DTC459506101 INTL FLAVORS + FRAGRANCES 08 Dec 2015 0.01COMMON STOCK USD.125 11 Dec 2015

500.000 0.00120.940000Local1.000000
120.940000 0.00 4.50Base

4.50
0.00
0.00 60,474.50

60,474.50

INTERNAL SWAP DVP USD/DTC460146103 INTERNATIONAL PAPER CO 08 Dec 2015COMMON STOCK USD1.0 11 Dec 2015

700.000 0.0039.299999Local1.000000
39.299999 0.00 0.00Base

0.00
0.00
0.00 27,510.00

27,510.00

INTERNAL SWAP DVP USD/DTC08 Dec 2015 11 Dec 2015

600.000 0.0039.299999Local1.000000
39.299999 0.00 0.00Base

0.00
0.00
0.00 23,580.00

23,580.00

INSTINET LLC USD/DTC08 Dec 2015 0.0111 Dec 2015
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100.000 0.0039.660000Local1.000000
39.660000 0.00 0.90Base

0.90
0.00
0.00 3,966.90

3,966.90
460146103 Total

0.90 0.000.00 55,056.901,400.000 Local

0.00 0.90 0.00 55,056.90Base

WEEDEN + CO. USD/DTC460690100 INTERPUBLIC GROUP OF COS INC 08 Dec 2015 0.01COMMON STOCK USD.1 11 Dec 2015

2,200.000 0.0023.377700Local1.000000
23.377700 0.00 19.80Base

19.80
0.00
0.00 51,450.74

51,450.74

WELLS FARGO SECURITIES, LLC USD/DTC461202103 INTUIT INC 18 Nov 2015 0.01COMMON STOCK USD.01 23 Nov 2015

600.000 0.0096.563800Local1.000000
96.563800 0.00 5.40Base

5.40
0.00
0.00 57,943.68

57,943.68

UBS SECURITIES LLC USD/DTC18 Dec 2015 0.0123 Dec 2015

800.000 0.0095.570000Local1.000000
95.570000 0.00 10.80Base

10.80
0.00
0.00 76,466.80

76,466.80
461202103 Total

16.20 0.000.00 134,410.481,400.000 Local

0.00 16.20 0.00 134,410.48Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC46120E602 INTUITIVE SURGICAL INC 08 Dec 2015 0.01COMMON STOCK USD.001 11 Dec 2015

100.000 0.00514.650000Local1.000000
514.650000 0.00 0.90Base

0.90
0.00
0.00 51,465.90

51,465.90

GOLDMAN SACHS + CO USD/DTC24 Dec 2015 30 Dec 2015

100.000 0.00547.450000Local1.000000
547.450000 0.00 0.25Base

0.25
0.00
0.00 54,745.25

54,745.25
46120E602 Total

1.15 0.000.00 106,211.15200.000 Local

0.00 1.15 0.00 106,211.15Base

WEEDEN + CO. USD/DTC471109108 JARDEN CORP 18 Nov 2015 0.01COMMON STOCK USD.01 23 Nov 2015

1,300.000 0.0046.033800Local1.000000 11.70 0.00 59,855.64
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Units/Original Face
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46.033800 0.00 11.70Base 0.00 59,855.64

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC482480100 KLA TENCOR CORP 08 Dec 2015 0.01COMMON STOCK USD.001 11 Dec 2015

800.000 0.0068.205900Local1.000000
68.205900 0.00 7.20Base

7.20
0.00
0.00 54,571.92

54,571.92

UBS SECURITIES LLC USD/DTC487836108 KELLOGG CO 18 Dec 2015 0.01COMMON STOCK USD.25 23 Dec 2015

1,100.000 0.0070.946900Local1.000000
70.946900 0.00 14.85Base

14.85
0.00
0.00 78,056.44

78,056.44

MORGAN STANLEY CO INCORPORATED USD/DTC49271M100 KEURIG GREEN MOUNTAIN INC 08 Dec 2015 0.01COMMON STOCK USD.1 11 Dec 2015

600.000 0.0089.540000Local1.000000
89.540000 0.00 5.40Base

5.40
0.00
0.00 53,729.40

53,729.40

NATIONAL FINANCIAL SERVICES CORP. USD/DTC501797104 L BRANDS INC 18 Nov 2015 0.01COMMON STOCK USD.5 23 Nov 2015

700.000 0.0091.852300Local1.000000
91.852300 0.00 6.30Base

6.30
0.00
0.00 64,302.91

64,302.91

GOLDMAN SACHS + CO USD/DTC24 Dec 2015 30 Dec 2015

700.000 0.0096.820000Local1.000000
96.820000 0.00 1.75Base

1.75
0.00
0.00 67,775.75

67,775.75
501797104 Total

8.05 0.000.00 132,078.661,400.000 Local

0.00 8.05 0.00 132,078.66Base

WEEDEN + CO. USD/DTC501889208 LKQ CORP 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

1,800.000 0.0029.206700Local1.000000
29.206700 0.00 16.20Base

16.20
0.00
0.00 52,588.26

52,588.26

WEEDEN + CO. USD/DTC50212V100 LPL FINANCIAL HOLDINGS INC 30 Oct 2015 0.01COMMON STOCK 04 Nov 2015

1,200.000 0.0042.565000Local1.000000
42.565000 0.00 10.80Base

10.80
0.00
0.00 51,088.80

51,088.80

KCG AMERICAS LLC USD/DTC512807108 LAM RESEARCH CORP 08 Dec 2015 0.01COMMON STOCK USD.001 11 Dec 2015
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600.000 0.0079.363300Local1.000000
79.363300 0.00 5.40Base

5.40
0.00
0.00 47,623.38

47,623.38

GOLDMAN SACHS + CO USD/DTC521865204 LEAR CORP 24 Dec 2015COMMON STOCK USD.01 30 Dec 2015

500.000 0.00124.780000Local1.000000
124.780000 0.00 1.25Base

1.25
0.00
0.00 62,391.25

62,391.25

WEEDEN + CO. USD/DTC524901105 LEGG MASON INC 08 Dec 2015 0.01COMMON STOCK USD.1 11 Dec 2015

1,200.000 0.0042.215800Local1.000000
42.215800 0.00 10.80Base

10.80
0.00
0.00 50,669.76

50,669.76

WEEDEN + CO. USD/DTC52729N308 LEVEL 3 COMMUNICATIONS INC 30 Oct 2015 0.01COMMON STOCK USD.01 04 Nov 2015

1,100.000 0.0051.011400Local1.000000
51.011400 0.00 9.90Base

9.90
0.00
0.00 56,122.44

56,122.44

J.P. MORGAN SECURITIES INC. USD/DTC53071M104 LIBERTY INTERACTIVE CORP Q A 06 Oct 2015 0.01TRACKING STK USD.01 09 Oct 2015

9,500.000 0.0026.771200Local1.000000
26.771200 0.00 85.50Base

85.50
0.00
0.00 254,411.90

254,411.90

INTERNAL SWAP DVP USD/DTC535678106 LINEAR TECHNOLOGY CORP 18 Nov 2015COMMON STOCK USD.001 23 Nov 2015

1,400.000 0.0045.369999Local1.000000
45.369999 0.00 0.00Base

0.00
0.00
0.00 63,518.00

63,518.00

WEEDEN + CO. USD/DTC53578A108 LINKEDIN CORP   A 18 Nov 2015 0.01COMMON STOCK USD.000 23 Nov 2015

200.000 0.00247.901500Local1.000000
247.901500 0.00 1.80Base

1.80
0.00
0.00 49,582.10

49,582.10

INTERNAL SWAP DVP USD/DTC18 Nov 2015 23 Nov 2015

100.000 0.00248.759995Local1.000000
248.759995 0.00 0.00Base

0.00
0.00
0.00 24,876.00

24,876.00

UBS SECURITIES LLC USD/DTC18 Dec 2015 0.0123 Dec 2015

300.000 0.00227.096000Local1.000000
227.096000 0.00 4.05Base

4.05
0.00
0.00 68,132.85

68,132.85
53578A108 Total
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5.85 0.000.00 142,590.95600.000 Local

0.00 5.85 0.00 142,590.95Base

INTERNAL SWAP DVP USD/DTC552953101 MGM RESORTS INTERNATIONAL 08 Dec 2015COMMON STOCK USD.01 11 Dec 2015

900.000 0.0021.910000Local1.000000
21.910000 0.00 0.00Base

0.00
0.00
0.00 19,719.00

19,719.00

INVESTMENT TECHNOLOGY GROUP INC. USD/DTC08 Dec 2015 0.0111 Dec 2015

1,300.000 0.0021.863500Local1.000000
21.863500 0.00 11.70Base

11.70
0.00
0.00 28,434.25

28,434.25
552953101 Total

11.70 0.000.00 48,153.252,200.000 Local

0.00 11.70 0.00 48,153.25Base

WEEDEN + CO. USD/DTC55616P104 MACY S INC 30 Oct 2015 0.01COMMON STOCK USD.01 04 Nov 2015

1,200.000 0.0051.110000Local1.000000
51.110000 0.00 10.80Base

10.80
0.00
0.00 61,342.80

61,342.80

UBS SECURITIES LLC USD/DTC573284106 MARTIN MARIETTA MATERIALS 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

300.000 0.00149.310000Local1.000000
149.310000 0.00 2.70Base

2.70
0.00
0.00 44,795.70

44,795.70

INTERNAL SWAP DVP USD/DTC574599106 MASCO CORP 08 Dec 2015COMMON STOCK USD1. 11 Dec 2015

1,500.000 0.0029.750000Local1.000000
29.750000 0.00 0.00Base

0.00
0.00
0.00 44,625.00

44,625.00

INTERNAL SWAP DVP USD/DTC08 Dec 2015 11 Dec 2015

500.000 0.0029.750000Local1.000000
29.750000 0.00 0.00Base

0.00
0.00
0.00 14,875.00

14,875.00
574599106 Total

0.00 0.000.00 59,500.002,000.000 Local

0.00 0.00 0.00 59,500.00Base

UBS SECURITIES LLC USD/DTC57665R106 MATCH GROUP INC 18 Dec 2015 0.01COMMON STOCK USD.001 23 Dec 2015
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14,500.000 0.0014.301600Local1.000000
14.301600 0.00 195.75Base

195.75
0.00
0.00 207,568.95

207,568.95

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC579780206 MCCORMICK + CO NON VTG SHRS 08 Dec 2015 0.01COMMON STOCK 11 Dec 2015

700.000 0.0086.422100Local1.000000
86.422100 0.00 6.30Base

6.30
0.00
0.00 60,501.77

60,501.77

INTERNAL SWAP DVP USD/DTC580645109 MCGRAW HILL FINANCIAL INC 18 Nov 2015COMMON STOCK USD1. 23 Nov 2015

700.000 0.0095.750000Local1.000000
95.750000 0.00 0.00Base

0.00
0.00
0.00 67,025.00

67,025.00

UBS SECURITIES LLC USD/DTC18 Dec 2015 0.0123 Dec 2015

800.000 0.0094.095900Local1.000000
94.095900 0.00 10.80Base

10.80
0.00
0.00 75,287.52

75,287.52
580645109 Total

10.80 0.000.00 142,312.521,500.000 Local

0.00 10.80 0.00 142,312.52Base

UBS SECURITIES LLC USD/DTC582839106 MEAD JOHNSON NUTRITION CO 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

1,000.000 0.0077.000000Local1.000000
77.000000 0.00 13.50Base

13.50
0.00
0.00 77,013.50

77,013.50

GOLDMAN SACHS + CO USD/DTC58501N101 MEDIVATION INC 24 Dec 2015COMMON STOCK USD.01 30 Dec 2015

1,200.000 0.0047.960000Local1.000000
47.960000 0.00 3.00Base

3.00
0.00
0.00 57,555.00

57,555.00

J.P. MORGAN SECURITIES INC. USD/DTC58605Q109 MEMORIAL RESOURCE DEVELOPMEN 30 Oct 2015 0.01COMMON STOCK USD.01 04 Nov 2015

5,900.000 0.0017.729200Local1.000000
17.729200 0.00 53.10Base

53.10
0.00
0.00 104,655.38

104,655.38

RBC CAPITAL MARKETS USD/DTC59408Q106 MICHAELS COS INC/THE 08 Dec 2015 0.01COMMON STOCK USD.067 11 Dec 2015

2,300.000 0.0022.055700Local1.000000
22.055700 0.00 20.70Base

20.70
0.00
0.00 50,748.81

50,748.81
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UBS SECURITIES LLC USD/DTC595017104 MICROCHIP TECHNOLOGY INC 08 Dec 2015 0.01COMMON STOCK USD.001 11 Dec 2015

900.000 0.0045.890000Local1.000000
45.890000 0.00 8.10Base

8.10
0.00
0.00 41,309.10

41,309.10

INTERNAL SWAP DVP USD/DTC08 Dec 2015 11 Dec 2015

300.000 0.0046.209999Local1.000000
46.209999 0.00 0.00Base

0.00
0.00
0.00 13,863.00

13,863.00
595017104 Total

8.10 0.000.00 55,172.101,200.000 Local

0.00 8.10 0.00 55,172.10Base

GOLDMAN SACHS + CO USD/DTC608190104 MOHAWK INDUSTRIES INC 24 Dec 2015COMMON STOCK USD.01 30 Dec 2015

300.000 0.00190.710000Local1.000000
190.710000 0.00 0.75Base

0.75
0.00
0.00 57,213.75

57,213.75

INTERNAL SWAP DVP USD/DTC61174X109 MONSTER BEVERAGE CORP 18 Nov 2015COMMON STOCK 23 Nov 2015

400.000 0.00149.130005Local1.000000
149.130005 0.00 0.00Base

0.00
0.00
0.00 59,652.00

59,652.00

UBS SECURITIES LLC USD/DTC18 Dec 2015 0.0123 Dec 2015

500.000 0.00145.840000Local1.000000
145.840000 0.00 6.75Base

6.75
0.00
0.00 72,926.75

72,926.75
61174X109 Total

6.75 0.000.00 132,578.75900.000 Local

0.00 6.75 0.00 132,578.75Base

UBS SECURITIES LLC USD/DTC615369105 MOODY S CORP 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

600.000 0.00102.606700Local1.000000
102.606700 0.00 5.40Base

5.40
0.00
0.00 61,569.42

61,569.42

GOLDMAN SACHS + CO USD/DTC620076307 MOTOROLA SOLUTIONS INC 24 Dec 2015COMMON STOCK USD.01 30 Dec 2015

900.000 0.0069.060000Local1.000000
69.060000 0.00 2.25Base

2.25
0.00
0.00 62,156.25

62,156.25
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NATIONAL FINANCIAL SERVICES CORP. USD/DTC655664100 NORDSTROM INC 08 Dec 2015 0.01COMMON STOCK 11 Dec 2015

900.000 0.0056.826700Local1.000000
56.826700 0.00 8.10Base

8.10
0.00
0.00 51,152.13

51,152.13

INTERNAL SWAP DVP USD/DTC67103H107 O REILLY AUTOMOTIVE INC 18 Nov 2015COMMON STOCK USD.01 23 Nov 2015

300.000 0.00269.399994Local1.000000
269.399994 0.00 0.00Base

0.00
0.00
0.00 80,820.00

80,820.00

GOLDMAN SACHS + CO USD/DTC24 Dec 2015 30 Dec 2015

200.000 0.00253.420000Local1.000000
253.420000 0.00 0.50Base

0.50
0.00
0.00 50,684.50

50,684.50
67103H107 Total

0.50 0.000.00 131,504.50500.000 Local

0.00 0.50 0.00 131,504.50Base

DEUTSCHE BANK SECURITIES INC USD/DTC681919106 OMNICOM GROUP 08 Dec 2015 0.01COMMON STOCK USD.15 11 Dec 2015

400.000 0.0076.074000Local1.000000
76.074000 0.00 3.48Base

3.48
0.00
0.00 30,433.08

30,433.08

INTERNAL SWAP DVP USD/DTC08 Dec 2015 11 Dec 2015

200.000 0.0076.309998Local1.000000
76.309998 0.00 0.00Base

0.00
0.00
0.00 15,262.00

15,262.00
681919106 Total

3.48 0.000.00 45,695.08600.000 Local

0.00 3.48 0.00 45,695.08Base

INTERNAL SWAP DVP USD/DTC693718108 PACCAR INC 08 Dec 2015COMMON STOCK USD1. 11 Dec 2015

1,100.000 0.0048.450001Local1.000000
48.450001 0.00 0.00Base

0.00
0.00
0.00 53,295.00

53,295.00

WELLS FARGO SECURITIES, LLC USD/DTC697435105 PALO ALTO NETWORKS INC 18 Nov 2015 0.01COMMON STOCK USD.000 23 Nov 2015

100.000 0.00163.606200Local1.000000
163.606200 0.00 0.90Base

0.90
0.00
0.00 16,361.52

16,361.52
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INTERNAL SWAP DVP USD/DTC18 Nov 2015 23 Nov 2015

300.000 0.00163.669998Local1.000000
163.669998 0.00 0.00Base

0.00
0.00
0.00 49,101.00

49,101.00
697435105 Total

0.90 0.000.00 65,462.52400.000 Local

0.00 0.90 0.00 65,462.52Base

INTERNAL SWAP DVP USD/DTC704326107 PAYCHEX INC 30 Oct 2015COMMON STOCK USD.01 04 Nov 2015

1,200.000 0.0051.580002Local1.000000
51.580002 0.00 0.00Base

0.00
0.00
0.00 61,896.00

61,896.00

GOLDMAN SACHS + CO USD/DTC24 Dec 2015 30 Dec 2015

1,200.000 0.0053.820000Local1.000000
53.820000 0.00 3.00Base

3.00
0.00
0.00 64,587.00

64,587.00
704326107 Total

3.00 0.000.00 126,483.002,400.000 Local

0.00 3.00 0.00 126,483.00Base

WEEDEN + CO. USD/DTC724479100 PITNEY BOWES INC 30 Oct 2015 0.01COMMON STOCK USD1. 04 Nov 2015

2,700.000 0.0020.677800Local1.000000
20.677800 0.00 24.30Base

24.30
0.00
0.00 55,854.36

55,854.36

GOLDMAN SACHS + CO USD/DTC731068102 POLARIS INDUSTRIES INC 24 Dec 2015COMMON STOCK USD.01 30 Dec 2015

600.000 0.0086.140000Local1.000000
86.140000 0.00 1.50Base

1.50
0.00
0.00 51,685.50

51,685.50

INSTINET LLC USD/DTC74051N102 PREMIER INC CLASS A 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

1,500.000 0.0034.736000Local1.000000
34.736000 0.00 13.50Base

13.50
0.00
0.00 52,117.50

52,117.50

INTERNAL SWAP DVP USD/DTC74144T108 T ROWE PRICE GROUP INC 08 Dec 2015COMMON STOCK USD.2 11 Dec 2015

800.000 0.0074.110001Local1.000000
74.110001 0.00 0.00Base

0.00
0.00
0.00 59,288.00

59,288.00
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GOLDMAN SACHS + CO USD/DTC74736K101 QORVO INC 08 Dec 2015 0.01COMMON STOCK USD.000 11 Dec 2015

800.000 0.0057.118000Local1.000000
57.118000 0.00 7.20Base

7.20
0.00
0.00 45,701.60

45,701.60

GOLDMAN SACHS + CO USD/DTC756577102 RED HAT INC 24 Dec 2015COMMON STOCK USD.000 30 Dec 2015

900.000 0.0081.740000Local1.000000
81.740000 0.00 2.25Base

2.25
0.00
0.00 73,568.25

73,568.25

WEEDEN + CO. USD/DTC758766109 REGAL ENTERTAINMENT GROUP A 30 Oct 2015 0.01COMMON STOCK USD.001 04 Nov 2015

2,900.000 0.0019.379300Local1.000000
19.379300 0.00 26.10Base

26.10
0.00
0.00 56,226.07

56,226.07

GOLDMAN SACHS + CO USD/DTC761152107 RESMED INC 24 Dec 2015COMMON STOCK USD.004 30 Dec 2015

1,100.000 0.0053.920000Local1.000000
53.920000 0.00 2.75Base

2.75
0.00
0.00 59,314.75

59,314.75

UBS SECURITIES LLC USD/DTC773903109 ROCKWELL AUTOMATION INC 18 Dec 2015 0.01COMMON STOCK USD1. 23 Dec 2015

700.000 0.0099.825400Local1.000000
99.825400 0.00 9.45Base

9.45
0.00
0.00 69,887.23

69,887.23

WEEDEN + CO. USD/DTC774341101 ROCKWELL COLLINS INC 30 Oct 2015 0.01COMMON STOCK USD.01 04 Nov 2015

600.000 0.0086.873600Local1.000000
86.873600 0.00 5.40Base

5.40
0.00
0.00 52,129.56

52,129.56

WELLS FARGO SECURITIES, LLC USD/DTC778296103 ROSS STORES INC 18 Nov 2015 0.01COMMON STOCK USD.01 23 Nov 2015

500.000 0.0046.279300Local1.000000
46.279300 0.00 4.50Base

4.50
0.00
0.00 23,144.15

23,144.15

INTERNAL SWAP DVP USD/DTC18 Nov 2015 23 Nov 2015

800.000 0.0046.419998Local1.000000
46.419998 0.00 0.00Base

0.00
0.00
0.00 37,136.00

37,136.00

GOLDMAN SACHS + CO USD/DTC24 Dec 2015 30 Dec 2015

1,100.000 0.0054.330000Local1.000000 2.75 0.00 59,765.75
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54.330000 0.00 2.75Base 0.00 59,765.75
778296103 Total

7.25 0.000.00 120,045.902,400.000 Local

0.00 7.25 0.00 120,045.90Base

GOLDMAN SACHS + CO USD/DTC78388J106 SBA COMMUNICATIONS CORP CL A 24 Dec 2015COMMON STOCK USD.01 30 Dec 2015

500.000 0.00104.040000Local1.000000
104.040000 0.00 1.25Base

1.25
0.00
0.00 52,021.25

52,021.25

GOLDMAN SACHS + CO USD/DTC784117103 SEI INVESTMENTS COMPANY 24 Dec 2015COMMON STOCK USD.01 30 Dec 2015

1,100.000 0.0052.090000Local1.000000
52.090000 0.00 2.75Base

2.75
0.00
0.00 57,301.75

57,301.75

GOLDMAN SACHS + CO USD/DTC790849103 ST JUDE MEDICAL INC 08 Dec 2015 0.01COMMON STOCK USD.1 11 Dec 2015

1,000.000 0.0061.098000Local1.000000
61.098000 0.00 9.00Base

9.00
0.00
0.00 61,107.00

61,107.00

INTERNAL SWAP DVP USD/DTC806407102 HENRY SCHEIN INC 30 Oct 2015COMMON STOCK USD.01 04 Nov 2015

400.000 0.00151.710007Local1.000000
151.710007 0.00 0.00Base

0.00
0.00
0.00 60,684.00

60,684.00

GOLDMAN SACHS + CO USD/DTC24 Dec 2015 30 Dec 2015

400.000 0.00157.090000Local1.000000
157.090000 0.00 1.00Base

1.00
0.00
0.00 62,837.00

62,837.00
806407102 Total

1.00 0.000.00 123,521.00800.000 Local

0.00 1.00 0.00 123,521.00Base

INSTINET LLC USD/DTC810186106 SCOTTS MIRACLE GRO CO CL A 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

300.000 0.0069.560000Local1.000000
69.560000 0.00 2.70Base

2.70
0.00
0.00 20,870.70

20,870.70

INTERNAL SWAP DVP USD/DTC08 Dec 2015 11 Dec 2015

400.000 0.0069.269997Local1.000000 0.00 0.00 27,708.00
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69.269997 0.00 0.00Base 0.00 27,708.00
810186106 Total

2.70 0.000.00 48,578.70700.000 Local

0.00 2.70 0.00 48,578.70Base

RBC CAPITAL MARKETS USD/DTC81211K100 SEALED AIR CORP 08 Dec 2015 0.01COMMON STOCK USD.1 11 Dec 2015

900.000 0.0044.515600Local1.000000
44.515600 0.00 8.10Base

8.10
0.00
0.00 40,072.14

40,072.14

INTERNAL SWAP DVP USD/DTC08 Dec 2015 11 Dec 2015

400.000 0.0044.689999Local1.000000
44.689999 0.00 0.00Base

0.00
0.00
0.00 17,876.00

17,876.00
81211K100 Total

8.10 0.000.00 57,948.141,300.000 Local

0.00 8.10 0.00 57,948.14Base

WELLS FARGO SECURITIES, LLC USD/DTC81762P102 SERVICENOW INC 18 Nov 2015 0.01COMMON STOCK USD.001 23 Nov 2015

300.000 0.0085.572000Local1.000000
85.572000 0.00 2.70Base

2.70
0.00
0.00 25,674.30

25,674.30

INTERNAL SWAP DVP USD/DTC18 Nov 2015 23 Nov 2015

500.000 0.0085.750000Local1.000000
85.750000 0.00 0.00Base

0.00
0.00
0.00 42,875.00

42,875.00
81762P102 Total

2.70 0.000.00 68,549.30800.000 Local

0.00 2.70 0.00 68,549.30Base

INTERNAL SWAP DVP USD/DTC824348106 SHERWIN WILLIAMS CO/THE 18 Nov 2015COMMON STOCK USD1. 23 Nov 2015

200.000 0.00272.609985Local1.000000
272.609985 0.00 0.00Base

0.00
0.00
0.00 54,522.00

54,522.00

GOLDMAN SACHS + CO USD/DTC24 Dec 2015 30 Dec 2015

200.000 0.00265.170000Local1.000000
265.170000 0.00 0.50Base

0.50
0.00
0.00 53,034.50

53,034.50
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824348106 Total

0.50 0.000.00 107,556.50400.000 Local

0.00 0.50 0.00 107,556.50Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC82968B103 SIRIUS XM HOLDINGS INC 08 Dec 2015 0.01COMMON STOCK USD.001 11 Dec 2015

13,200.000 0.004.014800Local1.000000
4.014800 0.00 118.80Base

118.80
0.00
0.00 53,114.16

53,114.16

GOLDMAN SACHS + CO USD/DTC83088M102 SKYWORKS SOLUTIONS INC 08 Dec 2015 0.01COMMON STOCK USD.25 11 Dec 2015

600.000 0.0087.251700Local1.000000
87.251700 0.00 5.40Base

5.40
0.00
0.00 52,356.42

52,356.42

MORGAN STANLEY CO INCORPORATED USD/DTC833034101 SNAP ON INC 08 Dec 2015 0.01COMMON STOCK USD1. 11 Dec 2015

300.000 0.00173.260000Local1.000000
173.260000 0.00 2.70Base

2.70
0.00
0.00 51,980.70

51,980.70

INTERNAL SWAP DVP USD/DTC844741108 SOUTHWEST AIRLINES CO 18 Nov 2015COMMON STOCK USD1. 23 Nov 2015

1,500.000 0.0046.310001Local1.000000
46.310001 0.00 0.00Base

0.00
0.00
0.00 69,465.00

69,465.00

UBS SECURITIES LLC USD/DTC18 Dec 2015 0.0123 Dec 2015

1,900.000 0.0042.961700Local1.000000
42.961700 0.00 25.65Base

25.65
0.00
0.00 81,652.88

81,652.88
844741108 Total

25.65 0.000.00 151,117.883,400.000 Local

0.00 25.65 0.00 151,117.88Base

UBS SECURITIES LLC USD/DTC852234103 SQUARE INC   A 18 Dec 2015 0.01COMMON STOCK USD.000 23 Dec 2015

12,600.000 0.0012.368900Local1.000000
12.368900 0.00 170.10Base

170.10
0.00
0.00 156,018.24

156,018.24

WEEDEN + CO. USD/DTC854502101 STANLEY BLACK + DECKER INC 30 Oct 2015 0.01COMMON STOCK USD2.5 04 Nov 2015

500.000 0.00106.086100Local1.000000
106.086100 0.00 4.50Base

4.50
0.00
0.00 53,047.55

53,047.55
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WEEDEN + CO. USD/DTC85590A401 STARWOOD HOTELS + RESORTS 30 Oct 2015 0.01COMMON STOCK USD.01 04 Nov 2015

700.000 0.0079.763900Local1.000000
79.763900 0.00 6.30Base

6.30
0.00
0.00 55,841.03

55,841.03

GOLDMAN SACHS + CO USD/DTC24 Dec 2015 30 Dec 2015

800.000 0.0069.840000Local1.000000
69.840000 0.00 2.00Base

2.00
0.00
0.00 55,874.00

55,874.00
85590A401 Total

8.30 0.000.00 111,715.031,500.000 Local

0.00 8.30 0.00 111,715.03Base

WELLS FARGO SECURITIES, LLC USD/DTC858912108 STERICYCLE INC 18 Nov 2015 0.01COMMON STOCK USD.01 23 Nov 2015

100.000 0.00122.274700Local1.000000
122.274700 0.00 0.90Base

0.90
0.00
0.00 12,228.37

12,228.37

INTERNAL SWAP DVP USD/DTC18 Nov 2015 23 Nov 2015

400.000 0.00122.209999Local1.000000
122.209999 0.00 0.00Base

0.00
0.00
0.00 48,884.00

48,884.00
858912108 Total

0.90 0.000.00 61,112.37500.000 Local

0.00 0.90 0.00 61,112.37Base

GOLDMAN SACHS + CO USD/DTC871829107 SYSCO CORP 24 Dec 2015COMMON STOCK USD1. 30 Dec 2015

1,500.000 0.0041.300000Local1.000000
41.300000 0.00 3.75Base

3.75
0.00
0.00 61,953.75

61,953.75

GOLDMAN SACHS + CO USD/DTC87236Y108 TD AMERITRADE HOLDING CORP 24 Dec 2015COMMON STOCK USD.01 30 Dec 2015

1,800.000 0.0034.860000Local1.000000
34.860000 0.00 4.50Base

4.50
0.00
0.00 62,752.50

62,752.50

GOLDMAN SACHS + CO USD/DTC886547108 TIFFANY + CO 24 Dec 2015COMMON STOCK USD.01 30 Dec 2015

700.000 0.0076.950000Local1.000000
76.950000 0.00 1.75Base

1.75
0.00
0.00 53,866.75

53,866.75
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MORGAN STANLEY CO INCORPORATED USD/DTC89055F103 TOPBUILD CORP 08 Dec 2015 0.01COMMON STOCK 11 Dec 2015

1,500.000 0.0030.576500Local1.000000
30.576500 0.00 13.50Base

13.50
0.00
0.00 45,878.25

45,878.25

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC891894107 TOWERS WATSON + CO CL A 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

400.000 0.00130.345000Local1.000000
130.345000 0.00 3.60Base

3.60
0.00
0.00 52,141.60

52,141.60

GOLDMAN SACHS + CO USD/DTC891906109 TOTAL SYSTEM SERVICES INC 08 Dec 2015 0.01COMMON STOCK USD.1 11 Dec 2015

900.000 0.0055.901600Local1.000000
55.901600 0.00 8.10Base

8.10
0.00
0.00 50,319.54

50,319.54

J.P. MORGAN SECURITIES INC. USD/DTC892356106 TRACTOR SUPPLY COMPANY 30 Oct 2015 0.01COMMON STOCK USD.008 04 Nov 2015

600.000 0.0092.630300Local1.000000
92.630300 0.00 5.40Base

5.40
0.00
0.00 55,583.58

55,583.58

GOLDMAN SACHS + CO USD/DTC24 Dec 2015 30 Dec 2015

600.000 0.0085.670000Local1.000000
85.670000 0.00 1.50Base

1.50
0.00
0.00 51,403.50

51,403.50
892356106 Total

6.90 0.000.00 106,987.081,200.000 Local

0.00 6.90 0.00 106,987.08Base

WEEDEN + CO. USD/DTC893641100 TRANSDIGM GROUP INC 30 Oct 2015 0.01COMMON STOCK USD.01 04 Nov 2015

300.000 0.00220.055900Local1.000000
220.055900 0.00 2.70Base

2.70
0.00
0.00 66,019.47

66,019.47

J.P. MORGAN SECURITIES INC. USD/DTC89400J107 TRANSUNION 30 Oct 2015 0.01COMMON STOCK USD.01 04 Nov 2015

5,600.000 0.0025.689900Local1.000000
25.689900 0.00 50.40Base

50.40
0.00
0.00 143,913.84

143,913.84

INTERNAL SWAP DVP USD/DTC896945201 TRIPADVISOR INC 08 Dec 2015COMMON STOCK USD.001 11 Dec 2015

400.000 0.0083.199997Local1.000000
83.199997 0.00 0.00Base

0.00
0.00
0.00 33,280.00

33,280.00
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BARCLAYS CAPITAL INC./LE USD/DTC08 Dec 2015 0.0111 Dec 2015

200.000 0.0083.390000Local1.000000
83.390000 0.00 1.80Base

1.80
0.00
0.00 16,679.80

16,679.80
896945201 Total

1.80 0.000.00 49,959.80600.000 Local

0.00 1.80 0.00 49,959.80Base

UBS SECURITIES LLC USD/DTC90184L102 TWITTER INC 18 Dec 2015 0.01COMMON STOCK USD.000 23 Dec 2015

2,900.000 0.0023.009900Local1.000000
23.009900 0.00 39.15Base

39.15
0.00
0.00 66,767.86

66,767.86

INTERNAL SWAP DVP USD/DTC90384S303 ULTA SALON COSMETICS + FRAGR 08 Dec 2015COMMON STOCK USD.01 11 Dec 2015

400.000 0.00185.080002Local1.000000
185.080002 0.00 0.00Base

0.00
0.00
0.00 74,032.00

74,032.00

INTERNAL SWAP DVP USD/DTC904311107 UNDER ARMOUR INC CLASS A 08 Dec 2015COMMON STOCK USD.000 11 Dec 2015

600.000 0.0087.230003Local1.000000
87.230003 0.00 0.00Base

0.00
0.00
0.00 52,338.00

52,338.00

INTERNAL SWAP DVP USD/DTC910047109 UNITED CONTINENTAL HOLDINGS 18 Nov 2015COMMON STOCK USD.01 23 Nov 2015

1,100.000 0.0057.709999Local1.000000
57.709999 0.00 0.00Base

0.00
0.00
0.00 63,481.00

63,481.00

GOLDMAN SACHS + CO USD/DTC24 Dec 2015 30 Dec 2015

1,100.000 0.0059.780000Local1.000000
59.780000 0.00 2.75Base

2.75
0.00
0.00 65,760.75

65,760.75
910047109 Total

2.75 0.000.00 129,241.752,200.000 Local

0.00 2.75 0.00 129,241.75Base

INTERNAL SWAP DVP USD/DTC91307C102 UNITED THERAPEUTICS CORP 08 Dec 2015COMMON STOCK USD.01 11 Dec 2015

300.000 0.00160.300003Local1.000000
160.300003 0.00 0.00Base

0.00
0.00
0.00 48,090.00

48,090.00
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MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC92220P105 VARIAN MEDICAL SYSTEMS INC 08 Dec 2015 0.01COMMON STOCK USD1. 11 Dec 2015

600.000 0.0079.280000Local1.000000
79.280000 0.00 5.40Base

5.40
0.00
0.00 47,573.40

47,573.40

RBC CAPITAL MARKETS USD/DTC92343E102 VERISIGN INC 08 Dec 2015 0.01COMMON STOCK USD.001 11 Dec 2015

500.000 0.0092.720000Local1.000000
92.720000 0.00 4.50Base

4.50
0.00
0.00 46,364.50

46,364.50

WEEDEN + CO. USD/DTC92345Y106 VERISK ANALYTICS INC 30 Oct 2015 0.01COMMON STOCK USD.001 04 Nov 2015

800.000 0.0071.518800Local1.000000
71.518800 0.00 7.20Base

7.20
0.00
0.00 57,222.24

57,222.24

INTERNAL SWAP DVP USD/DTC929740108 WABTEC CORP 08 Dec 2015COMMON STOCK USD.01 11 Dec 2015

600.000 0.0073.410004Local1.000000
73.410004 0.00 0.00Base

0.00
0.00
0.00 44,046.00

44,046.00

WELLS FARGO SECURITIES, LLC USD/DTC941848103 WATERS CORP 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

500.000 0.00130.599800Local1.000000
130.599800 0.00 4.50Base

4.50
0.00
0.00 65,304.40

65,304.40

INTERNAL SWAP DVP USD/DTC95040Q104 WELLTOWER INC 08 Dec 2015REIT USD1.0 11 Dec 2015

500.000 0.0064.379997Local1.000000
64.379997 0.00 0.00Base

0.00
0.00
0.00 32,190.00

32,190.00

KCG AMERICAS LLC USD/DTC08 Dec 2015 0.0111 Dec 2015

500.000 0.0064.181300Local1.000000
64.181300 0.00 4.50Base

4.50
0.00
0.00 32,095.15

32,095.15
95040Q104 Total

4.50 0.000.00 64,285.151,000.000 Local

0.00 4.50 0.00 64,285.15Base

INTERNAL SWAP DVP USD/DTC959802109 WESTERN UNION CO 08 Dec 2015COMMON STOCK USD.01 11 Dec 2015

3,000.000 0.0018.920000Local1.000000
18.920000 0.00 0.00Base

0.00
0.00
0.00 56,760.00

56,760.00
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INVESTMENT TECHNOLOGY GROUP INC. USD/DTC08 Dec 2015 0.0111 Dec 2015

100.000 0.0018.975000Local1.000000
18.975000 0.00 0.90Base

0.90
0.00
0.00 1,898.40

1,898.40
959802109 Total

0.90 0.000.00 58,658.403,100.000 Local

0.00 0.90 0.00 58,658.40Base

MORGAN STANLEY CO INCORPORATED USD/DTC962166104 WEYERHAEUSER CO 08 Dec 2015 0.01REIT USD1.25 11 Dec 2015

1,700.000 0.0031.601500Local1.000000
31.601500 0.00 15.30Base

15.30
0.00
0.00 53,737.85

53,737.85

GOLDMAN SACHS + CO USD/DTC966244105 WHITEWAVE FOODS CO 24 Dec 2015COMMON STOCK USD.01 30 Dec 2015

1,500.000 0.0040.000000Local1.000000
40.000000 0.00 3.75Base

3.75
0.00
0.00 60,003.75

60,003.75

LOOP CAPITAL MARKETS USD/DTC966837106 WHOLE FOODS MARKET INC 18 Nov 2015 0.01COMMON STOCK 23 Nov 2015

2,000.000 0.0030.225300Local1.000000
30.225300 0.00 27.00Base

27.00
0.00
0.00 60,477.60

60,477.60

INTERNAL SWAP DVP USD/DTC98138H101 WORKDAY INC CLASS A 08 Dec 2015COMMON STOCK USD.001 11 Dec 2015

400.000 0.0083.610001Local1.000000
83.610001 0.00 0.00Base

0.00
0.00
0.00 33,444.00

33,444.00

DEUTSCHE BANK SECURITIES INC USD/DTC08 Dec 2015 0.0111 Dec 2015

200.000 0.0082.635000Local1.000000
82.635000 0.00 1.74Base

1.74
0.00
0.00 16,528.74

16,528.74
98138H101 Total

1.74 0.000.00 49,972.74600.000 Local

0.00 1.74 0.00 49,972.74Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC98310W108 WYNDHAM WORLDWIDE CORP 08 Dec 2015 0.01COMMON STOCK USD.01 11 Dec 2015

300.000 0.0074.883200Local1.000000
74.883200 0.00 2.70Base

2.70
0.00
0.00 22,467.66

22,467.66
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INTERNAL SWAP DVP USD/DTC08 Dec 2015 11 Dec 2015

400.000 0.0075.220001Local1.000000
75.220001 0.00 0.00Base

0.00
0.00
0.00 30,088.00

30,088.00
98310W108 Total

2.70 0.000.00 52,555.66700.000 Local

0.00 2.70 0.00 52,555.66Base

WEEDEN + CO. USD/DTC985817105 YELP INC 30 Oct 2015 0.01COMMON STOCK USD.000 04 Nov 2015

2,300.000 0.0022.163500Local1.000000
22.163500 0.00 20.70Base

20.70
0.00
0.00 50,996.75

50,996.75

WEEDEN + CO. USD/DTC98954M200 ZILLOW GROUP INC   C 30 Oct 2015 0.01COMMON STOCK 04 Nov 2015

1,900.000 0.0027.616100Local1.000000
27.616100 0.00 17.10Base

17.10
0.00
0.00 52,487.69

52,487.69

INTERNAL SWAP DVP USD/DTC98978V103 ZOETIS INC 18 Nov 2015COMMON STOCK USD.01 23 Nov 2015

1,500.000 0.0047.180000Local1.000000
47.180000 0.00 0.00Base

0.00
0.00
0.00 70,770.00

70,770.00

GOLDMAN SACHS + CO USD/DTC24 Dec 2015 30 Dec 2015

1,400.000 0.0048.130000Local1.000000
48.130000 0.00 3.50Base

3.50
0.00
0.00 67,385.50

67,385.50
98978V103 Total

3.50 0.000.00 138,155.502,900.000 Local

0.00 3.50 0.00 138,155.50Base

UBS SECURITIES LLC USD/DTCG01767105 ALKERMES PLC 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

900.000 0.0077.163500Local1.000000
77.163500 0.00 12.15Base

12.15
0.00
0.00 69,459.30

69,459.30

CREDIT SUISSE SECURITIES (USA) LLC USD/DTCG0408V102 AON PLC 18 Nov 2015 0.01COMMON STOCK USD.01 23 Nov 2015

400.000 0.0094.992600Local1.000000
94.992600 0.00 3.60Base

3.60
0.00
0.00 38,000.64

38,000.64
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DEUTSCHE BANK SECURITIES INC USD/DTC18 Nov 2015 0.0123 Nov 2015

300.000 0.0094.844500Local1.000000
94.844500 0.00 2.61Base

2.61
0.00
0.00 28,455.96

28,455.96

UBS SECURITIES LLC USD/DTC18 Dec 2015 0.0123 Dec 2015

800.000 0.0091.541100Local1.000000
91.541100 0.00 10.80Base

10.80
0.00
0.00 73,243.68

73,243.68
G0408V102 Total

17.01 0.000.00 139,700.281,500.000 Local

0.00 17.01 0.00 139,700.28Base

INTERNAL SWAP DVP USD/DTCG27823106 DELPHI AUTOMOTIVE PLC 18 Nov 2015COMMON STOCK USD.01 23 Nov 2015

800.000 0.0082.070000Local1.000000
82.070000 0.00 0.00Base

0.00
0.00
0.00 65,656.00

65,656.00

UBS SECURITIES LLC USD/DTC18 Dec 2015 0.0123 Dec 2015

800.000 0.0083.406000Local1.000000
83.406000 0.00 10.80Base

10.80
0.00
0.00 66,735.60

66,735.60
G27823106 Total

10.80 0.000.00 132,391.601,600.000 Local

0.00 10.80 0.00 132,391.60Base

J.P. MORGAN SECURITIES INC. USD/DTCG30401106 ENDO INTERNATIONAL PLC 30 Oct 2015 0.01COMMON STOCK USD.000 04 Nov 2015

3,100.000 0.0060.622300Local1.000000
60.622300 0.00 27.90Base

27.90
0.00
0.00 187,957.03

187,957.03

INTERNAL SWAP DVP USD/DTCG50871105 JAZZ PHARMACEUTICALS PLC 08 Dec 2015COMMON STOCK USD.000 11 Dec 2015

400.000 0.00141.789993Local1.000000
141.789993 0.00 0.00Base

0.00
0.00
0.00 56,716.00

56,716.00

WEEDEN + CO. USD/DTCG5258J109 KING DIGITAL ENTERTAINMENT P 08 Dec 2015 0.01COMMON STOCK USD.000 11 Dec 2015

3,100.000 0.0017.780000Local1.000000
17.780000 0.00 27.90Base

27.90
0.00
0.00 55,145.90

55,145.90
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Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CREDIT SUISSE SECURITIES (USA) LLC USD/DTCG60754101 MICHAEL KORS HOLDINGS LTD 08 Dec 2015 0.01COMMON STOCK 11 Dec 2015

1,200.000 0.0042.259200Local1.000000
42.259200 0.00 10.80Base

10.80
0.00
0.00 50,721.84

50,721.84

WEEDEN + CO. USD/DTCG6518L108 NIELSEN HOLDINGS PLC 30 Oct 2015 0.01COMMON STOCK EUR.07 04 Nov 2015

1,100.000 0.0047.653500Local1.000000
47.653500 0.00 9.90Base

9.90
0.00
0.00 52,428.75

52,428.75

GOLDMAN SACHS + CO USD/DTCG66721104 NORWEGIAN CRUISE LINE HOLDIN 24 Dec 2015COMMON STOCK USD.001 30 Dec 2015

1,000.000 0.0058.610000Local1.000000
58.610000 0.00 2.50Base

2.50
0.00
0.00 58,612.50

58,612.50

J.P. MORGAN SECURITIES INC. USD/DTCG91442106 TYCO INTERNATIONAL PLC 30 Oct 2015 0.01COMMON STOCK CHF.5 04 Nov 2015

1,700.000 0.0036.472300Local1.000000
36.472300 0.00 15.30Base

15.30
0.00
0.00 62,018.21

62,018.21

EXCHANGE OFFER USD/DTCN59465109 MYLAN NV 13 Nov 2015COMMON STOCK EUR.01

19,090.000 0.0068.036713Local1.000000
68.036713 0.00 0.00Base

0.00
0.00
0.00 1,298,820.86

1,298,820.86

EXCHANGE OFFER USD/DTC13 Nov 2015 CANCEL

-19,090.000 0.0068.036713Local1.000000
68.036713 0.00 0.00Base

0.00
0.00
0.00 -1,298,820.86

-1,298,820.86
N59465109 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

0.00359,620.811 Local
0.00Base

3,235.76
3,235.76

0.00
0.00

16,742,948.20
16,742,948.20

US DOLLAR Total

EQUITY  Total
359,620.811
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NHIM
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MID-CAP GROWTHPurchase Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

Base 0.00 3,235.76 0.00 16,742,948.20

28,070,067.040.003,235.760.00

11,686,739.651

PURCHASE Total

Base
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NHIM
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MID-CAP GROWTHSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Oct 20150.166% 31 Dec 2030 05 Oct 2015

STIF FUND

1,371,343.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,371,343.71

1,371,343.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Oct 20150.163% 31 Dec 2030 09 Oct 2015

STIF FUND

230,564.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 230,564.63

230,564.63

STATE STREET BANK AND TRUST USD/CSW02 Nov 201531 Dec 2030 02 Nov 2015

STIF FUND

30,886.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,886.87

30,886.87

STATE STREET BANK AND TRUST USD/CSW04 Nov 201531 Dec 2030 04 Nov 2015

STIF FUND

1,725,440.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,725,440.69

1,725,440.69

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Nov 20150.178% 31 Dec 2030 23 Nov 2015

STIF FUND

1,971,467.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,971,467.76

1,971,467.76

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Dec 20150.191% 31 Dec 2030 11 Dec 2015

STIF FUND

4,031,641.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,031,641.23

4,031,641.23

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.207% 31 Dec 2030 14 Dec 2015

STIF FUND

275,616.000 0.00100.000000Local1.000000 0.00 0.00 275,616.00
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NHIM
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MID-CAP GROWTHSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 275,616.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Dec 20150.217% 31 Dec 2030 23 Dec 2015

STIF FUND

28,244.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,244.13

28,244.13

STATE STREET BANK AND TRUST USD/CSW30 Dec 201531 Dec 2030 30 Dec 2015

STIF FUND

2,191,400.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,191,400.18

2,191,400.18
86199E9B7 Total

0.00 0.000.00 11,856,605.2011,856,605.200 Local

0.00 0.00 0.00 11,856,605.20Base

0.0011,856,605.200 Local
0.00Base

0.00
0.00

0.00
0.00

11,856,605.20
11,856,605.20

US DOLLAR Total

CASH EQUIVALENTS  Total
11,856,605.200

Base 0.00 0.00 0.00 11,856,605.20

EQUITY
US DOLLAR

MERGER USD/DTC021441100 ALTERA CORP 28 Dec 2015COMMON STOCK USD.001 28 Dec 2015

44,126.000 0.0054.000000Local1.000000
54.000000 0.00 0.00Base

0.00
0.00
0.00 2,382,804.00

2,382,804.00

UBS SECURITIES LLC USD/DTC03073E105 AMERISOURCEBERGEN CORP 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

6,100.000 0.00101.894400Local1.000000
101.894400 0.00 82.35Base

82.35
11.44
11.44 621,462.05

621,462.05

UBS SECURITIES LLC USD/DTC038222105 APPLIED MATERIALS INC 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015
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NHIM
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MID-CAP GROWTHSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

20,100.000 0.0018.079600Local1.000000
18.079600 0.00 271.35Base

271.35
6.69
6.69 363,121.92

363,121.92

UBS SECURITIES LLC USD/DTC093671105 H+R BLOCK INC 18 Dec 2015 0.01COMMON STOCK 23 Dec 2015

16,800.000 0.0033.346100Local1.000000
33.346100 0.00 226.80Base

226.80
10.31
10.31 559,977.37

559,977.37

UBS SECURITIES LLC USD/DTC115637209 BROWN FORMAN CORP CLASS B 18 Dec 2015 0.01COMMON STOCK USD.15 23 Dec 2015

3,600.000 0.00100.323100Local1.000000
100.323100 0.00 48.60Base

48.60
6.65
6.65 361,107.91

361,107.91

J.P. MORGAN SECURITIES INC. USD/DTC172908105 CINTAS CORP 30 Oct 2015 0.01COMMON STOCK 04 Nov 2015

100.000 0.0093.254900Local1.000000
93.254900 0.00 0.90Base

0.90
0.18
0.18 9,324.41

9,324.41

INTERNAL SWAP DVP USD/DTC30 Oct 2015 04 Nov 2015

800.000 0.0093.089996Local1.000000
93.089996 0.00 0.00Base

0.00
0.00
0.00 74,472.00

74,472.00

INTERNAL SWAP DVP USD/DTC30 Oct 2015 04 Nov 2015

1,500.000 0.0093.089993Local1.000000
93.089993 0.00 0.00Base

0.00
0.00
0.00 139,634.99

139,634.99
172908105 Total

0.90 0.180.00 223,431.402,400.000 Local

0.00 0.90 0.18 223,431.40Base

J.P. MORGAN SECURITIES INC. USD/DTC217204106 COPART INC 30 Oct 2015 0.01COMMON STOCK 04 Nov 2015

1,300.000 0.0036.254200Local1.000000
36.254200 0.00 11.70Base

11.70
0.87
0.87 47,117.89

47,117.89

INTERNAL SWAP DVP USD/DTC30 Oct 2015 04 Nov 2015

2,000.000 0.0036.209999Local1.000000
36.209999 0.00 0.00Base

0.00
0.00
0.00 72,420.00

72,420.00
217204106 Total

11.70 0.870.00 119,537.893,300.000 Local
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NHIM
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MID-CAP GROWTHSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 11.70 0.87 119,537.89Base

MERGER USD/DTC232820100 CYTEC INDUSTRIES INC 09 Dec 2015COMMON STOCK USD.01 09 Dec 2015

3,600.000 0.0075.250000Local1.000000
75.250000 0.00 0.00Base

0.00
0.00
0.00 270,900.00

270,900.00

SALE OF FRACTIONAL S USD/DTC29444U700 EQUINIX INC 20 Nov 2015REIT USD.001 20 Nov 2015

0.833 0.00287.971188Local1.000000
287.971188 0.00 0.00Base

0.00
0.00
0.00 239.88

239.88

WEEDEN + CO. USD/DTC384802104 WW GRAINGER INC 30 Oct 2015 0.01COMMON STOCK USD.5 04 Nov 2015

100.000 0.00210.163800Local1.000000
210.163800 0.00 0.90Base

0.90
0.39
0.39 21,015.09

21,015.09

INTERNAL SWAP DVP USD/DTC30 Oct 2015 04 Nov 2015

200.000 0.00210.000000Local1.000000
210.000000 0.00 0.00Base

0.00
0.00
0.00 42,000.00

42,000.00

INTERNAL SWAP DVP USD/DTC30 Oct 2015 04 Nov 2015

1,400.000 0.00210.000000Local1.000000
210.000000 0.00 0.00Base

0.00
0.00
0.00 294,000.00

294,000.00

EXTERNAL SWAP USD/DTC30 Oct 2015 04 Nov 2015

200.000 0.00210.000000Local1.000000
210.000000 0.00 0.00Base

0.00
0.00
0.00 42,000.00

42,000.00

EXTERNAL SWAP USD/DTC30 Oct 2015 04 Nov 2015

100.000 0.00210.000000Local1.000000
210.000000 0.00 0.00Base

0.00
0.00
0.00 21,000.00

21,000.00
384802104 Total

0.90 0.390.00 420,015.092,000.000 Local

0.00 0.90 0.39 420,015.09Base

UBS SECURITIES LLC USD/DTC412822108 HARLEY DAVIDSON INC 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

3,300.000 0.0045.268300Local1.000000 44.55 2.75 149,338.09
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NHIM
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MID-CAP GROWTHSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

45.268300 0.00 44.55Base 2.75 149,338.09

MERGER USD/DTC43739Q100 HOMEAWAY INC 16 Dec 2015COMMON STOCK USD.000 17 Dec 2015

13,535.000 0.0036.760622Local1.000000
36.760622 0.00 0.00Base

0.00
0.00
0.00 497,555.03

497,555.03

MANDATORY EXCHANGE NON CASH USD/DTC443510201 HUBBELL INC  CL B 24 Dec 2015COMMON STOCK USD.01 24 Dec 2015

3,900.000 0.0093.706697Local1.000000
93.706697 0.00 0.00Base

0.00
0.00
0.00 365,456.12

365,456.12

UBS SECURITIES LLC USD/DTC55354G100 MSCI INC 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

4,200.000 0.0071.316500Local1.000000
71.316500 0.00 56.70Base

56.70
5.52
5.52 299,467.08

299,467.08

UBS SECURITIES LLC USD/DTC55616P104 MACY S INC 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

8,200.000 0.0034.871900Local1.000000
34.871900 0.00 110.70Base

110.70
5.27
5.27 285,833.61

285,833.61

SALE OF FRACTIONAL S USD/DTC55825T103 MADISON SQUARE GARDEN CO  A 14 Oct 2015COMMON STOCK USD.01 14 Oct 2015

0.657 0.00177.321156Local1.000000
177.321156 0.00 0.00Base

0.00
0.00
0.00 116.50

116.50

UBS SECURITIES LLC USD/DTC571903202 MARRIOTT INTERNATIONAL  CL A 18 Dec 2015 0.01COMMON STOCK USD.01 23 Dec 2015

5,400.000 0.0065.251100Local1.000000
65.251100 0.00 72.90Base

72.90
6.49
6.49 352,276.55

352,276.55

UBS SECURITIES LLC USD/DTC74736K101 QORVO INC 18 Dec 2015 0.01COMMON STOCK USD.000 23 Dec 2015

3,400.000 0.0051.867200Local1.000000
51.867200 0.00 45.90Base

45.90
3.25
3.25 176,299.33

176,299.33

UBS SECURITIES LLC USD/DTC81211K100 SEALED AIR CORP 18 Dec 2015 0.01COMMON STOCK USD.1 23 Dec 2015

5,500.000 0.0042.670900Local1.000000
42.670900 0.00 74.25Base

74.25
4.32
4.32 234,611.38

234,611.38

MERGER USD/DTC826552101 SIGMA ALDRICH 19 Nov 2015COMMON STOCK USD1.0 19 Nov 2015
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NHIM
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MID-CAP GROWTHSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

21,955.000 0.00140.000000Local1.000000
140.000000 0.00 0.00Base

0.00
0.00
0.00 3,073,700.00

3,073,700.00

J.P. MORGAN SECURITIES INC. USD/DTC83416B109 SOLARWINDS INC 30 Oct 2015 0.01COMMON STOCK USD.001 04 Nov 2015

1,400.000 0.0058.019800Local1.000000
58.019800 0.00 12.60Base

12.60
1.50
1.50 81,213.62

81,213.62

INTERNAL SWAP DVP USD/DTC30 Oct 2015 04 Nov 2015

800.000 0.0058.029999Local1.000000
58.029999 0.00 0.00Base

0.00
0.00
0.00 46,424.00

46,424.00
83416B109 Total

12.60 1.500.00 127,637.622,200.000 Local

0.00 12.60 1.50 127,637.62Base

UBS SECURITIES LLC USD/DTC917047102 URBAN OUTFITTERS INC 18 Dec 2015 0.01COMMON STOCK USD.000 23 Dec 2015

5,100.000 0.0023.032500Local1.000000
23.032500 0.00 68.85Base

68.85
2.17
2.17 117,394.73

117,394.73

UBS SECURITIES LLC USD/DTCG3727Q101 FREESCALE SEMICONDUCTOR LTD 07 Dec 2015COMMON STOCK USD.01 10 Dec 2015

48,128.000 0.0036.547400Local1.000000
36.547400 0.00 120.32Base

120.32
32.37
32.37 1,758,800.58

1,758,800.58

UBS SECURITIES LLC USD/DTCG60754101 MICHAEL KORS HOLDINGS LTD 18 Dec 2015 0.01COMMON STOCK 23 Dec 2015

6,500.000 0.0039.597200Local1.000000
39.597200 0.00 87.75Base

87.75
4.74
4.74 257,289.31

257,289.31

EXCHANGE OFFER USD/DTCG97822103 PERRIGO CO PLC 13 Nov 2015COMMON STOCK NPV

8,300.000 0.00231.484440Local1.000000
231.484440 0.00 0.00Base

0.00
0.00
0.00 1,921,320.86

1,921,320.86

EXCHANGE OFFER USD/DTC13 Nov 2015 CANCEL

-8,300.000 0.00231.484440Local1.000000
231.484440 0.00 0.00Base

0.00
0.00
0.00 -1,921,320.86

-1,921,320.86
G97822103 Total
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NHIM
December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA MID-CAP GROWTHSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

0.00233,345.490 Local
0.00Base

1,337.12
1,337.12

104.91
104.91

13,018,373.44
13,018,373.44

US DOLLAR Total

EQUITY  Total
233,345.490

Base 0.00 1,337.12 104.91 13,018,373.44

24,874,978.64104.911,337.120.00

12,089,950.690

SALES Total

Base
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NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDPurchase Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

9,370,601.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,370,601.59

9,370,601.59

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Oct 20150.170% 31 Dec 2030 05 Oct 2015

STIF FUND

2,158,131.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,158,131.76

2,158,131.76

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20150.182% 31 Dec 2030 07 Oct 2015

STIF FUND

117,421.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 117,421.41

117,421.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Oct 20150.194% 31 Dec 2030 15 Oct 2015

STIF FUND

27,659.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 27,659.22

27,659.22

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.188% 31 Dec 2030 16 Oct 2015

STIF FUND

494,514.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 494,514.79

494,514.79

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Oct 20150.187% 31 Dec 2030 19 Oct 2015

STIF FUND

511,816.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 511,816.32

511,816.32

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Oct 20150.181% 31 Dec 2030 20 Oct 2015

STIF FUND

33,636.290 0.00100.000000Local1.000000 0.00 0.00 33,636.29
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NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDPurchase Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 33,636.29

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Oct 20150.185% 31 Dec 2030 21 Oct 2015

STIF FUND

51,542.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 51,542.60

51,542.60

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Oct 20150.184% 31 Dec 2030 22 Oct 2015

STIF FUND

132,324.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 132,324.28

132,324.28

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Oct 20150.182% 31 Dec 2030 23 Oct 2015

STIF FUND

439,430.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 439,430.44

439,430.44

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Oct 20150.185% 31 Dec 2030 29 Oct 2015

STIF FUND

293,135.980 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 293,135.98

293,135.98

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.189% 31 Dec 2030 30 Oct 2015

STIF FUND

55,818.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 55,818.57

55,818.57

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.188% 31 Dec 2030 02 Nov 2015

STIF FUND

127,679.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 127,679.26

127,679.26

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Nov 20150.187% 31 Dec 2030 04 Nov 2015

STIF FUND

151,387.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 151,387.22

151,387.22
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FUND:
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WELLINGTON INTERNATIONAL FIXEDPurchase Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Nov 20150.193% 31 Dec 2030 17 Nov 2015

STIF FUND

649,322.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 649,322.28

649,322.28

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Nov 20150.191% 31 Dec 2030 19 Nov 2015

STIF FUND

296,573.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 296,573.24

296,573.24

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20150.196% 31 Dec 2030 30 Nov 2015

STIF FUND

30,286.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 30,286.87

30,286.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

59,827.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 59,827.85

59,827.85

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Dec 20150.201% 31 Dec 2030 03 Dec 2015

STIF FUND

1,483,897.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,483,897.73

1,483,897.73

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.210% 31 Dec 2030 07 Dec 2015

STIF FUND

5,776,252.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,776,252.61

5,776,252.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Dec 20150.220% 31 Dec 2030 10 Dec 2015

STIF FUND

197,891.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 197,891.47

197,891.47

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Dec 20150.224% 31 Dec 2030 11 Dec 2015
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December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDPurchase Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

238,642.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 238,642.68

238,642.68

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Dec 20150.238% 31 Dec 2030 17 Dec 2015

STIF FUND

1,448,888.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,448,888.36

1,448,888.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Dec 20150.265% 31 Dec 2030 18 Dec 2015

STIF FUND

296,196.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 296,196.96

296,196.96

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.272% 31 Dec 2030 21 Dec 2015

STIF FUND

76,068.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 76,068.53

76,068.53

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Dec 20150.289% 31 Dec 2030 22 Dec 2015

STIF FUND

12,528.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,528.08

12,528.08

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Dec 20150.279% 31 Dec 2030 23 Dec 2015

STIF FUND

99,070.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 99,070.50

99,070.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Dec 20150.282% 31 Dec 2030 24 Dec 2015

STIF FUND

11,578.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,578.96

11,578.96

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.285% 31 Dec 2030 28 Dec 2015

STIF FUND

17,849.630 0.00100.000000Local1.000000 0.00 0.00 17,849.63
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WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 17,849.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Dec 20150.294% 31 Dec 2030 29 Dec 2015

STIF FUND

399,930.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 399,930.82

399,930.82
86199E9B7 Total

0.00 0.000.00 25,059,906.3025,059,906.300 Local

0.00 0.00 0.00 25,059,906.30Base

0.0025,059,906.300 Local
0.00Base

0.00
0.00

0.00
0.00

25,059,906.30
25,059,906.30

US DOLLAR Total

CASH EQUIVALENTS  Total
25,059,906.300

Base 0.00 0.00 0.00 25,059,906.30

FIXED INCOME
AUSTRALIAN DOLLAR

DEUTSCHE BANK AG AUD/AU8B0WRQ0II8 AUSTRALIAN GOVERNMENT 30 Oct 20155.25%   15 Mar 2019 05 Nov 2015

2,200,000.000 16,192.00111.179000Local1.401640
79.320653 11,552.18 0.00Base

0.00
0.00
0.00 2,445,938.00

1,745,054.37

16,192.002,200,000.000 Local
11,552.18Base

0.00
0.00

0.00
0.00

2,445,938.00
1,745,054.37

AUSTRALIAN DOLLAR Total

CANADIAN DOLLAR

RBC DOMINION SECURITIES INC. CAD/CAN135087ZU1 CANADIAN GOVERNMENT 31 Dec 20152.75%   01 Jun 2022 OPEN

1,125,000.000 3,051.37110.539000Local1.383750
79.883650 2,205.15 0.00Base

0.00
0.00
0.00 1,243,563.75

898,691.05
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

3,051.371,125,000.000 Local
2,205.15Base

0.00
0.00

0.00
0.00

1,243,563.75
898,691.05

CANADIAN DOLLAR Total

DANISH KRONE

BARCLAYS CAPITAL DKK/EURB3FNDZII7 KINGDOM OF DENMARK 30 Nov 20154.5%   15 Nov 2039 02 Dec 2015

1,300,000.000 2,717.21165.148000Local7.062150
23.384947 384.76 0.00Base

0.00
0.00
0.00 2,146,924.00

304,004.30

2,717.211,300,000.000 Local
384.76Base

0.00
0.00

0.00
0.00

2,146,924.00
304,004.30

DANISH KRONE Total

EURO CURRENCY

AUSTRIA

BANC OF AMERICA SECURITIES EUR/EURACI0D1KL0 REPUBLIC OF AUSTRIA 30 Nov 20151.2%   20 Oct 2025 02 Dec 2015

450,000.000 2,394.97104.501000Local0.946611
110.394872 2,530.05 0.00Base

0.00
0.00
0.00 470,254.50

496,776.92

470,254.500.000.002,394.97450,000.000 Local
AUSTRIA Total

496,776.920.000.002,530.05Base

BELGIUM

HSBC SECURITIES (USA) INC. EUR/EURB013L3II4 BELGIUM KINGDOM 30 Nov 20155%   28 Mar 2035 02 Dec 2015

165,000.000 5,612.71157.640000Local0.946835
166.491522 5,927.86 0.00Base

0.00
0.00
0.00 260,106.00

274,711.02

260,106.000.000.005,612.71165,000.000 Local
BELGIUM Total

274,711.020.000.005,927.86Base

FRANCE

J P MORGAN SECURITIES INC EUR/EURACI05M6Y1 FRANCE (GOVT OF) 30 Oct 20153.25%   25 May 2045 03 Nov 2015

215,000.000 3,092.83133.638000Local0.905264 0.00 0.00 287,321.70
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WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

147.623235 3,416.50 0.00Base 0.00 317,389.95

DANSKE BANK A.S. EUR/EURACI0BPH58 FRANCE (GOVT OF) 30 Nov 20150.5%   25 May 2025 02 Dec 2015

450,000.000 1,174.1898.095000Local0.946611
103.627572 1,240.40 0.00Base

0.00
0.00
0.00 441,427.50

466,324.08

MORGAN STANLEY CO INCORPORATED EUR/EURACI0BV0J3 FRANCE (GOVT OF) 30 Oct 20150.01%   25 May 2020 03 Nov 2015

2,700,000.000 0.0099.844000Local0.905264
110.292688 0.00 0.00Base

0.00
0.00
0.00 2,695,788.00

2,977,902.58

HSBC SECURITIES (USA) INC. EUR/EURB00KQ6II5 FRANCE (GOVT OF) 30 Nov 20154.75%   25 Apr 2035 02 Dec 2015

200,000.000 5,736.34154.418000Local0.946835
163.088606 6,058.44 0.00Base

0.00
0.00
0.00 308,836.00

326,177.21

3,733,373.200.000.0010,003.353,565,000.000 Local
FRANCE Total

4,087,793.820.000.0010,715.34Base

GERMANY

BANC OF AMERICA SECURITIES EUR/EURACI0BKXY8 BUNDESOBLIGATION 02 Dec 20150.01%   17 Apr 2020 04 Dec 2015

1,415,000.000 0.00101.167000Local0.945805
106.963909 0.00 0.00Base

0.00
0.00
0.00 1,431,513.05

1,513,539.31

J P MORGAN SECURITIES INC EUR/EURB05Q87II5 BUNDESREPUB. DEUTSCHLAND 30 Oct 20154%   04 Jan 2037 03 Nov 2015

440,000.000 14,610.41153.696000Local0.905264
169.780307 16,139.39 0.00Base

0.00
0.00
0.00 676,262.40

747,033.35

2,107,775.450.000.0014,610.411,855,000.000 Local
GERMANY Total

2,260,572.660.000.0016,139.39Base

NETHERLANDS (THE)

ROYAL BANK OF SCOTLAND PLC EUR/EURB4NCHTII0 NETHERLANDS GOVERNMENT 30 Nov 20153.75%   15 Jan 2042 02 Dec 2015

125,000.000 4,122.43152.739000Local0.946611
161.353502 4,354.94 0.00Base

0.00
0.00
0.00 190,923.75

201,691.87
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Price Interest
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Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

190,923.750.000.004,122.43125,000.000 Local
NETHERLANDS (THE) Total

201,691.870.000.004,354.94Base

36,743.876,160,000.000 Local
39,667.58Base

0.00
0.00

0.00
0.00

6,762,432.90
7,321,546.29

EURO CURRENCY Total

JAPANESE YEN

MORGAN STANLEY CO INCORPORATED JPY/JPHACI0593C1 JAPAN (30 YEAR ISSUE) 30 Oct 20151.8%   20 Mar 2043 05 Nov 2015

23,450,000.000 53,196.00111.670998Local120.675000
0.925386 440.82 0.00Base

0.00
0.00
0.00 26,186,849.00

217,003.10

MORGAN STANLEY CO INCORPORATED JPY/JPHACI06Q7D6 JAPAN (10 YR ISSUE) 30 Oct 20150.8%   20 Sep 2023 05 Nov 2015

183,600,000.000 185,109.00105.181000Local120.675000
0.871606 1,533.95 0.00Base

0.00
0.00
0.00 193,112,316.00

1,600,267.79

238,305.00207,050,000.000 Local
1,974.77Base

0.00
0.00

0.00
0.00

219,299,165.00
1,817,270.89

JAPANESE YEN Total

MEXICAN PESO

MERRILL LYNCH PIERCE FENNER AND S MXN/MX1B1QGYRII9 MEX BONOS DESARR FIX RT 31 Dec 20157.5%   03 Jun 2027

220,459.000 91,857.9210,880.419602Local17.199000
632.619315 5,340.89 0.00Base

0.00
0.00
0.00 23,986,864.25

1,394,666.21

MERRILL LYNCH PIERCE FENNER AND S MXN/MX131 Dec 2015 CANCEL

-220,459.000 -91,857.9210,880.419602Local17.199000
632.619315 -5,340.89 0.00Base

0.00
0.00
0.00 -23,986,864.25

-1,394,666.21

MERRILL LYNCH PIERCE FENNER AND S MXN/MX131 Dec 2015 OPEN

22,045,900.000 91,857.92108.804196Local17.199000
6.326193 5,340.89 0.00Base

0.00
0.00
0.00 23,986,864.25

1,394,666.21
B1QGYRII9 Total

0.00 0.0091,857.92 23,986,864.2522,045,900.000 Local
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Units/Original Face

Comm Per Shr

5,340.89 0.00 0.00 1,394,666.21Base

91,857.9222,045,900.000 Local
5,340.89Base

0.00
0.00

0.00
0.00

23,986,864.25
1,394,666.21

MEXICAN PESO Total

POLISH ZLOTY

MERRILL LYNCH INTERNATIONAL PLN/PL5ACI08M1R8 POLAND GOVERNMENT BOND 30 Oct 20153.25%   25 Jul 2025 03 Nov 2015

1,000,000.000 8,970.00105.050000Local3.852150
27.270485 2,328.57 0.00Base

0.00
0.00
0.00 1,050,500.00

272,704.85

DEUTSCHE BANK AG PLN/PL523 Nov 2015 25 Nov 2015

4,985,000.000 54,436.20104.350000Local3.997550
26.103488 13,617.39 0.00Base

0.00
0.00
0.00 5,201,847.50

1,301,258.90
ACI08M1R8 Total

0.00 0.0063,406.20 6,252,347.505,985,000.000 Local

15,945.96 0.00 0.00 1,573,963.75Base

63,406.205,985,000.000 Local
15,945.96Base

0.00
0.00

0.00
0.00

6,252,347.50
1,573,963.75

POLISH ZLOTY Total

POUND STERLING

BARCLAYS CAPITAL GBP/GBBACI00W2A0 UK TSY 3 3/4  2052 02 Dec 20153.75%   22 Jul 2052 04 Dec 2015

245,000.000 3,370.41134.465000Local0.669142
200.951368 5,036.91 0.00Base

0.00
0.00
0.00 329,439.25

492,330.85

NOMURA INTERNATIONAL PLC GBP/GBBB64605II9 UK TSY 4 1/4  2040 02 Dec 20154.25%   07 Dec 2040 04 Dec 2015

320,000.000 -111.49134.077003Local0.669142
200.371525 -166.62 0.00Base

0.00
0.00
0.00 429,046.41

641,188.88

BARCLAYS CAPITAL GBP/GBB30 Dec 2015 OPEN

250,000.000 812.84128.956000Local0.674172
191.280563 1,205.69 0.00Base

0.00
0.00
0.00 322,390.00

478,201.40
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B64605II9 Total

0.00 0.00701.35 751,436.41570,000.000 Local

1,039.07 0.00 0.00 1,119,390.28Base

LLOYDS BANK PLC GBP/GBBB7F9S9II1 UK TSY 1  2017 08 Oct 20151%   07 Sep 2017 13 Oct 2015

3,890,000.000 3,847.25100.800000Local0.653808
154.173702 5,884.37 0.00Base

0.00
0.00
0.00 3,921,120.00

5,997,357.03

MERRILL LYNCH INTERNATIONAL GBP/GBBBN65R1II2 UK TSY 2  2020 09 Oct 20152%   22 Jul 2020 13 Oct 2015

3,165,000.000 14,276.90103.566000Local0.653189
158.554415 21,857.23 0.00Base

0.00
0.00
0.00 3,277,863.90

5,018,247.24

JP MORGAN SECURITIES PLC GBP/GBB30 Nov 2015 02 Dec 2015

3,185,000.000 23,022.01103.556000Local0.664319
155.882942 34,655.05 0.00Base

0.00
0.00
0.00 3,298,258.60

4,964,871.70

BARCLAYS CAPITAL GBP/GBB07 Dec 2015 09 Dec 2015

3,215,000.000 24,461.96103.370000Local0.663504
155.794087 36,867.84 0.00Base

0.00
0.00
0.00 3,323,345.50

5,008,779.90

MORGAN STANLEY CO INCORPORATED GBP/GBB30 Dec 2015

675,000.000 6,089.67102.867000Local0.674172
152.582724 9,032.81 0.00Base

0.00
0.00
0.00 694,352.25

1,029,933.39

MORGAN STANLEY CO INCORPORATED GBP/GBB30 Dec 2015 CANCEL

-675,000.000 -6,089.67102.867000Local0.674172
152.582724 -9,032.81 0.00Base

0.00
0.00
0.00 -694,352.25

-1,029,933.39

MORGAN STANLEY CO INCORPORATED GBP/GBB30 Dec 2015 OPEN

675,000.000 6,126.36102.857000Local0.674309
152.536893 9,085.39 0.00Base

0.00
0.00
0.00 694,284.75

1,029,624.03
BN65R1II2 Total

0.00 0.0067,887.23 10,593,752.7510,240,000.000 Local

102,465.51 0.00 0.00 16,021,522.87Base
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JP MORGAN SECURITIES PLC GBP/GBBBN65R3II8 UK TSY 3.5  2045 30 Oct 20153.5%   22 Jan 2045 05 Nov 2015

125,000.000 1,260.20117.660000Local0.647501
181.714005 1,946.25 0.00Base

0.00
0.00
0.00 147,075.00

227,142.51

MERRILL LYNCH INTERNATIONAL GBP/GBB02 Dec 2015 04 Dec 2015

305,000.000 3,916.10121.947000Local0.669142
182.243829 5,852.42 0.00Base

0.00
0.00
0.00 371,938.35

555,843.68
BN65R3II8 Total

0.00 0.005,176.30 519,013.35430,000.000 Local

7,798.67 0.00 0.00 782,986.19Base

ROYAL BANK OF SCOTLAND PLC GBP/GBBBTHH2RII1 UK TSY 2  2025 02 Dec 20152%   07 Sep 2025 04 Dec 2015

800,000.000 3,868.13102.405000Local0.669142
153.039265 5,780.73 0.00Base

0.00
0.00
0.00 819,240.00

1,224,314.12

84,850.6716,175,000.000 Local
128,005.26Base

0.00
0.00

0.00
0.00

16,934,001.76
25,637,901.34

POUND STERLING Total

SOUTH AFRICAN RAND

JP MORGAN SECURITIES PLC ZAR/ZA3ACI0725J7 REPUBLIC OF SOUTH AFRICA 09 Oct 20158%   31 Jan 2030 14 Oct 2015

5,340,000.000 87,781.0695.350770Local13.296250
7.171253 6,601.94 0.00Base

0.00
0.00
0.00 5,091,731.12

382,944.90

87,781.065,340,000.000 Local
6,601.94Base

0.00
0.00

0.00
0.00

5,091,731.12
382,944.90

SOUTH AFRICAN RAND Total

SOUTH KOREAN WON

JPMORGAN CHASE BANK, N.A., SEOUL BR KRW/KR4ACI01AC32 KOREA TREASURY BOND 30 Dec 20154%   10 Dec 2031 OPEN

639,780,000.000 0.00125.350000Local1,172.550000
0.106904 0.00 0.00Base

0.00
0.00
0.00 801,964,230.00

683,948.86

Books Closed Prepared by State StreetPage 1798



NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDPurchase Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00639,780,000.000 Local
0.00Base

0.00
0.00

0.00
0.00

801,964,230.00
683,948.86

SOUTH KOREAN WON Total

SWEDISH KRONA

ROYAL BANK OF SCOTLAND PLC SEK/EURACI0CP931 SWEDISH GOVERNMENT 23 Oct 20151%   12 Nov 2026 28 Oct 2015

9,625,000.000 92,506.94100.810000Local8.508700
11.847873 10,872.04 0.00Base

0.00
0.00
0.00 9,702,962.50

1,140,357.81

ROYAL BANK OF SCOTLAND PLC SEK/EUR02 Dec 2015

3,645,000.000 2,227.50100.258000Local8.708250
11.512991 255.79 0.00Base

0.00
0.00
0.00 3,654,404.10

419,648.51

ROYAL BANK OF SCOTLAND PLC SEK/EUR02 Dec 2015 CANCEL

-3,645,000.000 -2,227.50100.258000Local8.708250
11.512991 -255.79 0.00Base

0.00
0.00
0.00 -3,654,404.10

-419,648.51

ROYAL BANK OF SCOTLAND PLC SEK/EUR02 Dec 2015 610 Dec 2015

3,645,000.000 2,227.50100.258000Local8.708250
11.512991 255.79 0.00Base

0.00
0.00
0.00 3,654,404.10

419,648.51
ACI0CP931 Total

0.00 0.0094,734.44 13,357,366.6013,270,000.000 Local

11,127.83 0.00 0.00 1,560,006.32Base

94,734.4413,270,000.000 Local
11,127.83Base

0.00
0.00

0.00
0.00

13,357,366.60
1,560,006.32

SWEDISH KRONA Total

SWISS FRANC

UBS AG LONDON CHF/EURACI01V4N1 SWITZERLAND 02 Dec 20151.5%   30 Apr 2042 04 Dec 2015

230,000.000 2,050.83130.900000Local1.028850
127.229431 1,993.32 0.00Base

0.00
0.00
0.00 301,070.00

292,627.69

DEUTSCHE BANK AG CHF/EURB7FKH4II9 SWITZERLAND 30 Oct 20151.25%   11 Jun 2024 03 Nov 2015

Books Closed Prepared by State StreetPage 1799
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December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDPurchase Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

610,000.000 3,007.64114.730000Local0.985750
116.388537 3,051.12 0.00Base

0.00
0.00
0.00 699,853.00

709,970.07

5,058.47840,000.000 Local
5,044.44Base

0.00
0.00

0.00
0.00

1,000,923.00
1,002,597.76

SWISS FRANC Total

FIXED INCOME  Total
921,270,900.000

Base 227,850.76 0.00 0.00 44,322,596.04

OPTIONS BOUGHT
US DOLLAR

STATE STREET GLOBAL MKTS/BOS USD/NYFADI0JGRN8 US 5YR NOTE W3 OP DEC15C 119.2 09 Dec 2015 1.77EXP 12/18/2015 09 Dec 2015

43.000 0.000.101563Local1.000000
0.101563 0.00 76.11Base

76.11
0.00
0.00 4,443.30

4,443.30

STATE STREET GLOBAL MKTS/BOS USD/NYF15 Dec 2015 1.8415 Dec 2015

43.000 0.000.085937Local1.000000
0.085937 0.00 79.12Base

79.12
0.43
0.43 3,774.86

3,774.86
ADI0JGRN8 Total

155.23 0.430.00 8,218.1686.000 Local

0.00 155.23 0.43 8,218.16Base

0.0086.000 Local
0.00Base

155.23
155.23

0.43
0.43

8,218.16
8,218.16

US DOLLAR Total

OPTIONS BOUGHT  Total
86.000

Base 0.00 155.23 0.43 8,218.16

Books Closed Prepared by State StreetPage 1800



NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDPurchase Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

69,390,720.500.43155.23227,850.76

946,330,892.300

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 1801
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December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDPurchase Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

FUTURE BUY TO CLOSE
AUSTRALIAN DOLLAR

STATE STREET GLOBAL MKTS/BOSADI0DBLR2 AUST 10Y BOND FUT DEC15 02 Oct 2015XSFE 20151215

3.000 97.360000Local1.423792
68.380775 3.90Base

5.55
300,000.000

388,952.92
273,181.0063

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

4.000 97.380000Local1.423792
68.394822 5.20Base

7.40
400,000.000

516,174.00
361,915.4865

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

3.000 97.365000Local1.423792
68.384286 3.90Base

5.55
300,000.000

388,443.69
272,668.5964

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

1.000 97.400000Local1.423792
68.408869 1.30Base

1.85
100,000.000

129,056.21
90,487.7866

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

4.000 97.365000Local1.386770
70.209912 5.34Base

7.40
400,000.000

516,224.84
361,951.1369

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

2.000 97.350000Local1.386770
70.199096 2.67Base

3.70
200,000.000

258,112.42
180,975.5768

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

2.000 97.345000Local1.386770
70.195490 2.67Base

3.70
200,000.000

258,112.42
180,975.5767

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

1.000 97.360000Local1.386770
70.206307 1.33Base

1.85
100,000.000

129,056.21
90,487.7870

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

3.000 97.355000Local1.386770 5.55 387,321.18
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December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDPurchase Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

70.202701 4.00Base300,000.000 271,570.3172

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

3.000 97.370000Local1.386770
70.213518 4.00Base

5.55
300,000.000

387,168.63
271,463.3571

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

3.000 97.315000Local1.384083
70.310090 4.01Base

5.55
300,000.000

385,545.88
270,094.1473

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

6.000 97.310000Local1.384083
70.306477 8.02Base

11.10
600,000.000

771,952.23
540,791.0874

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

1.000 97.285000Local1.362955
71.377999 1.36Base

1.85
100,000.000

129,005.37
90,781.0985

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

4.000 97.265000Local1.364815
71.266069 5.42Base

7.40
400,000.000

514,803.72
360,645.7182

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

4.000 97.255000Local1.364815
71.258742 5.42Base

7.40
400,000.000

514,955.76
360,752.2283

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

3.000 97.285000Local1.364815
71.280723 4.07Base

5.55
300,000.000

387,524.68
283,939.3581

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

4.000 97.260000Local1.364815
71.262406 5.42Base

7.40
400,000.000

516,631.74
362,623.9184

STATE STREET GLOBAL MKTS/BOS23 Oct 2015

3.000 97.340000Local1.386194
70.221051 4.00Base

5.55
300,000.000

387,626.46
281,571.86103
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December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDPurchase Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

7.000 97.340000Local1.400168
69.520229 9.25Base

12.95
700,000.000

904,971.10
650,259.95111

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

2.000 97.335000Local1.400168
69.516658 2.64Base

3.70
200,000.000

258,570.45
186,636.20113

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

2.000 97.360000Local1.400168
69.534513 2.64Base

3.70
200,000.000

258,621.40
186,672.97114

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

1.000 97.345000Local1.400168
69.523800 1.32Base

1.85
100,000.000

129,259.75
93,299.71112

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

2.000 97.380000Local1.412529
68.940178 2.62Base

3.70
200,000.000

258,825.36
186,820.19117

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

4.000 97.385000Local1.412529
68.943717 5.24Base

7.40
400,000.000

517,242.80
373,345.94115

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

7.000 97.390000Local1.412529
68.947257 9.17Base

12.95
700,000.000

901,565.62
652,373.51120

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

2.000 97.370000Local1.412529
68.933098 2.62Base

3.70
200,000.000

257,807.60
187,168.38119

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

3.000 97.365000Local1.412529
68.929558 3.93Base

5.55
300,000.000

387,932.10
280,009.45116

STATE STREET GLOBAL MKTS/BOS29 Oct 2015
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December 31, 2015
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WELLINGTON INTERNATIONAL FIXEDPurchase Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

5.000 97.395000Local1.412529
68.950797 6.55Base

9.25
500,000.000

645,333.75
467,425.38118

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

4.000 97.325000Local1.394214
69.806357 5.31Base

7.40
400,000.000

516,429.98
370,958.65129

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

2.000 97.320000Local1.394214
69.802771 2.65Base

3.70
200,000.000

258,367.78
184,403.38131

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

3.000 97.315000Local1.394214
69.799184 3.98Base

5.55
300,000.000

388,442.16
277,134.04130

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

3.000 97.255000Local1.399286
69.503304 3.97Base

5.55
300,000.000

386,609.88
276,039.50132

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

1.000 97.245000Local1.399286
69.496157 1.32Base

1.85
100,000.000

128,903.80
92,037.33133

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

4.000 97.240000Local1.399286
69.492584 5.29Base

7.40
400,000.000

515,615.20
368,149.30135

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

1.000 97.235000Local1.399286
69.489011 1.32Base

1.85
100,000.000

128,903.80
92,037.33134

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

9.000 97.185000Local1.421969
68.345372 11.71Base

16.65
900,000.000

1,161,811.08
829,533.25141

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 97.175000Local1.421969 3.70 257,909.12
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October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

68.338339 2.60Base200,000.000 184,147.14140

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 97.180000Local1.421969
68.341856 1.30Base

1.85
100,000.000

129,157.93
92,218.78142

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

6.000 97.190000Local1.421969
68.348888 20.82Base

29.60
600,000.000

773,676.60
552,405.18139

ADI0DBLR2 Total

249.75 16,132,625.62125.000 Local

178.28 11,489,951.48Base12,500,000.000

125.000 Local
Base

249.75
178.28

16,132,625.62
11,489,951.4812,500,000.000

AUSTRALIAN DOLLAR Total

CANADIAN DOLLAR

STATE STREET GLOBAL MKTS/BOSADI0BJB64 CAN 10YR BOND FUT DEC15 01 Oct 2015XMOD 20151218

1.000 141.860000Local1.324150
107.132878 1.55Base

2.05
100,000.000

142,210.00
107,397.20104

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 142.290000Local1.308550
108.738680 1.57Base

2.05
100,000.000

143,880.00
108,188.59110

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 142.200000Local1.308550
108.669902 1.57Base

2.05
100,000.000

143,880.00
108,188.59108

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 142.300000Local1.308550
108.746322 1.57Base

2.05
100,000.000

143,880.00
108,188.58109

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

1.000 141.950000Local1.305450 2.05 143,880.00
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WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

108.736451 1.57Base100,000.000 108,188.58111

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

1.000 141.010000Local1.294550
108.925882 1.58Base

2.05
100,000.000

143,880.00
108,188.59117

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

1.000 141.160000Local1.294550
109.041752 1.58Base

2.05
100,000.000

143,880.00
108,188.59118

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

1.000 141.150000Local1.294550
109.034027 1.58Base

2.05
100,000.000

143,880.00
108,188.59120

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

2.000 141.140000Local1.294550
109.026303 3.17Base

4.10
200,000.000

287,760.00
216,377.17121

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

1.000 141.070000Local1.294550
108.972230 1.58Base

2.05
100,000.000

143,880.00
108,188.58119

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

1.000 141.470000Local1.298550
108.944592 1.58Base

2.05
100,000.000

143,880.00
108,188.58122

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

3.000 141.560000Local1.298550
109.013900 4.74Base

6.15
300,000.000

431,640.00
324,565.76123

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

1.000 141.960000Local1.293300
109.765716 1.59Base

2.05
100,000.000

141,949.94
106,705.21126

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

1.000 141.910000Local1.293300
109.727055 1.59Base

2.05
100,000.000

143,880.00
108,188.58125
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Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 141.610000Local1.299700
108.955913 1.58Base

2.05
100,000.000

140,960.00
106,618.26143

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

2.000 141.610000Local1.299700
108.955913 3.15Base

4.10
200,000.000

281,900.00
213,221.39142

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 141.620000Local1.299700
108.963607 1.58Base

2.05
100,000.000

140,940.00
106,603.14141

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

3.000 141.510000Local1.299700
108.878972 4.73Base

6.15
300,000.000

422,940.00
319,871.92137

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 141.610000Local1.299700
108.955913 1.58Base

2.05
100,000.000

140,940.00
106,603.13140

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 141.500000Local1.299700
108.871278 1.58Base

2.05
100,000.000

141,730.00
106,483.85134

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

4.000 141.588260Local1.299700
108.939186 7.69Base

10.00
400,000.000

566,030.00
425,266.71133

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

2.000 141.520000Local1.299700
108.886666 3.15Base

4.10
200,000.000

283,899.88
213,410.42127

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 141.530000Local1.299700
108.894360 1.58Base

2.05
100,000.000

141,949.94
106,705.21128

STATE STREET GLOBAL MKTS/BOS19 Oct 2015
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1.000 141.390000Local1.299700
108.786643 1.58Base

2.05
100,000.000

140,940.00
106,603.13139

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 141.450000Local1.299700
108.832808 1.58Base

2.05
100,000.000

141,949.94
106,705.21130

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 141.560000Local1.299700
108.917442 1.58Base

2.05
100,000.000

141,949.93
106,705.20131

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

2.000 141.490000Local1.299700
108.863584 3.15Base

4.10
200,000.000

282,680.00
213,957.60136

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 141.420000Local1.299700
108.809725 1.58Base

2.05
100,000.000

141,949.94
106,705.21129

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 141.460000Local1.299700
108.840502 1.58Base

2.05
100,000.000

140,940.00
106,603.13138

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

2.000 141.590000Local1.299700
108.940525 3.15Base

4.10
200,000.000

282,840.00
212,501.88132

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 141.550000Local1.299700
108.909748 1.58Base

2.05
100,000.000

141,820.00
106,551.47135

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 141.410000Local1.299700
108.802031 1.58Base

2.05
100,000.000

141,280.00
106,429.62148

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

2.000 141.430000Local1.299700 4.10 282,550.00
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108.817419 3.15Base200,000.000 212,851.71147

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

2.000 141.460000Local1.299700
108.840502 3.15Base

4.10
200,000.000

282,410.00
212,746.24145

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 141.390000Local1.299700
108.786643 1.58Base

2.05
100,000.000

140,960.00
106,618.26144

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

2.000 141.420000Local1.299700
108.809725 3.15Base

4.10
200,000.000

282,520.00
212,829.11146

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

3.000 141.190000Local1.297400
108.825343 4.74Base

6.15
300,000.000

424,160.00
319,574.13149

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

1.000 141.230000Local1.297400
108.856174 1.58Base

2.05
100,000.000

141,570.00
106,692.29154

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

2.000 141.200000Local1.297400
108.833051 3.16Base

4.10
200,000.000

283,140.00
213,384.58150

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

1.000 141.170000Local1.297400
108.809928 1.58Base

2.05
100,000.000

141,570.00
106,692.29152

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

3.000 141.180000Local1.297400
108.817635 4.74Base

6.15
300,000.000

424,710.00
320,076.87151

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

1.000 141.220000Local1.297400
108.848466 1.58Base

2.05
100,000.000

141,570.00
106,692.29153
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STATE STREET GLOBAL MKTS/BOS21 Oct 2015

2.000 141.180000Local1.311400
107.655940 3.13Base

4.10
200,000.000

283,180.00
213,414.73157

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

1.000 140.920000Local1.311400
107.457679 1.56Base

2.05
100,000.000

141,620.00
106,729.97160

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

3.000 141.200000Local1.311400
107.671191 4.69Base

6.15
300,000.000

424,710.00
320,076.87156

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

1.000 141.080000Local1.311400
107.579686 1.56Base

2.05
100,000.000

141,610.00
106,722.44158

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

1.000 141.110000Local1.311400
107.602562 1.56Base

2.05
100,000.000

141,620.00
106,729.97159

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

1.000 141.170000Local1.311400
107.648315 1.56Base

2.05
100,000.000

141,570.00
106,692.29155

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

7.000 141.520000Local1.311400
107.915205 10.94Base

14.35
700,000.000

981,360.00
743,547.89161

STATE STREET GLOBAL MKTS/BOS22 Oct 2015

5.000 141.420000Local1.308800
108.053178 7.83Base

10.25
500,000.000

705,150.00
531,759.28163

STATE STREET GLOBAL MKTS/BOS22 Oct 2015

2.000 141.410000Local1.308800
108.045538 3.13Base

4.10
200,000.000

280,070.00
212,391.47162

STATE STREET GLOBAL MKTS/BOS26 Oct 2015
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12.000 141.417100Local1.313450
107.668430 22.84Base

30.00
1,200,000.000

1,702,700.00
1,291,336.40170

STATE STREET GLOBAL MKTS/BOS26 Oct 2015 CANCEL

-12.000 141.417100Local1.313450
107.668430 -22.84Base

-30.00
-1,200,000.000

-1,702,700.00
-1,291,336.40170

STATE STREET GLOBAL MKTS/BOS26 Oct 2015

12.000 141.417100Local1.313450
107.668430 18.73Base

24.60
1,200,000.000

1,702,700.00
1,291,336.40171

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

1.000 141.150000Local1.317050
107.171330 1.56Base

2.05
100,000.000

141,910.00
109,010.60178

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

1.000 141.170000Local1.317050
107.186515 1.56Base

2.05
100,000.000

141,100.00
107,121.17180

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

2.000 141.510000Local1.317050
107.444668 3.11Base

4.10
200,000.000

283,265.33
217,293.00179

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

1.000 141.560000Local1.317050
107.482632 1.56Base

2.05
100,000.000

141,900.00
109,002.92176

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

1.000 141.160000Local1.317050
107.178923 1.56Base

2.05
100,000.000

141,910.00
109,010.60177

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

1.000 140.820000Local1.308350
107.631750 1.57Base

2.05
100,000.000

141,140.00
107,151.53183

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

1.000 140.740000Local1.308350 2.05 141,140.00
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107.570604 1.57Base100,000.000 107,151.54182

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

1.000 140.680000Local1.308350
107.524745 1.57Base

2.05
100,000.000

141,210.00
107,204.68185

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

1.000 140.620000Local1.308350
107.478886 1.57Base

2.05
100,000.000

141,950.00
107,217.04186

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

1.000 140.710000Local1.308350
107.547675 1.57Base

2.05
100,000.000

141,180.00
107,181.90184

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

1.000 140.610000Local1.308350
107.471242 1.57Base

2.05
100,000.000

141,120.00
107,136.35181

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

3.000 140.670000Local1.308350
107.517102 4.70Base

6.15
300,000.000

426,030.00
321,787.08187

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

2.000 140.800000Local1.308350
107.616463 3.13Base

4.10
200,000.000

284,260.00
214,705.99189

STATE STREET GLOBAL MKTS/BOS30 Oct 2015 CANCEL

-2.000 140.800000Local1.308350
107.616463 -3.13Base

-4.10
-200,000.000

-284,260.00
-214,705.99189

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

2.000 140.650000Local1.308350
107.501815 3.13Base

4.10
200,000.000

284,260.00
214,705.99188

STATE STREET GLOBAL MKTS/BOS30 Oct 2015 CANCEL

-2.000 140.650000Local1.308350
107.501815 -3.13Base

-4.10
-200,000.000

-284,260.00
-214,705.99188
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STATE STREET GLOBAL MKTS/BOS30 Oct 2015

1.000 140.730000Local1.308350
107.562961 1.57Base

2.05
100,000.000

142,130.00
107,353.00190

STATE STREET GLOBAL MKTS/BOS30 Oct 2015 CANCEL

-1.000 140.730000Local1.308350
107.562961 -1.57Base

-2.05
-100,000.000

-142,130.00
-107,353.00190

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

2.000 140.690000Local1.308350
107.532388 3.13Base

4.10
200,000.000

284,260.00
214,705.99192

STATE STREET GLOBAL MKTS/BOS30 Oct 2015 CANCEL

-2.000 140.690000Local1.308350
107.532388 -3.13Base

-4.10
-200,000.000

-284,260.00
-214,705.99192

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

1.000 140.580000Local1.308350
107.448313 1.57Base

2.05
100,000.000

142,130.00
107,353.00194

STATE STREET GLOBAL MKTS/BOS30 Oct 2015 CANCEL

-1.000 140.580000Local1.308350
107.448313 -1.57Base

-2.05
-100,000.000

-142,130.00
-107,353.00194

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

1.000 140.660000Local1.308350
107.509458 1.57Base

2.05
100,000.000

142,130.00
107,353.00191

STATE STREET GLOBAL MKTS/BOS30 Oct 2015 CANCEL

-1.000 140.660000Local1.308350
107.509458 -1.57Base

-2.05
-100,000.000

-142,130.00
-107,353.00191

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

3.000 140.640000Local1.308350
107.494172 4.70Base

6.15
300,000.000

426,390.00
322,058.99193

STATE STREET GLOBAL MKTS/BOS30 Oct 2015 CANCEL
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-3.000 140.640000Local1.308350
107.494172 -4.70Base

-6.15
-300,000.000

-426,390.00
-322,058.99193

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

1.000 140.660000Local1.308350
107.509458 1.57Base

2.05
100,000.000

142,190.00
107,398.32195

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

2.000 140.650000Local1.308350
107.501815 3.13Base

4.10
200,000.000

284,300.00
214,736.21196

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

2.000 140.800000Local1.308350
107.616463 3.13Base

4.10
200,000.000

284,300.00
214,736.21197

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

1.000 140.580000Local1.308350
107.448313 1.57Base

2.05
100,000.000

142,150.00
107,368.10198

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

3.000 140.640000Local1.308350
107.494172 4.70Base

6.15
300,000.000

426,450.00
322,104.31199

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

2.000 140.690000Local1.308350
107.532388 3.13Base

4.10
200,000.000

284,300.00
214,736.21201

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

1.000 140.730000Local1.308350
107.562961 1.57Base

2.05
100,000.000

142,150.00
107,368.10200

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

2.000 140.340000Local1.309400
107.178861 3.13Base

4.10
200,000.000

284,260.00
214,705.99205

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

1.000 140.350000Local1.309400 2.05 142,130.00
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107.186498 1.57Base100,000.000 107,353.00202

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

2.000 140.330000Local1.309400
107.171223 3.13Base

4.10
200,000.000

284,260.00
214,705.99203

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

1.000 140.290000Local1.309400
107.140675 1.57Base

2.05
100,000.000

142,130.00
107,353.00208

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

2.000 140.270000Local1.309400
107.125401 3.13Base

4.10
200,000.000

284,260.00
214,706.00206

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

2.000 140.320000Local1.309400
107.163586 3.13Base

4.10
200,000.000

284,260.00
214,705.99204

STATE STREET GLOBAL MKTS/BOS02 Nov 2015 CANCEL

-2.000 140.320000Local1.309400
107.163586 -3.13Base

-4.10
-200,000.000

-284,260.00
-214,705.99204

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

2.000 140.310000Local1.309400
107.155949 3.13Base

4.10
200,000.000

284,280.00
214,721.09212

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

1.000 140.230000Local1.309400
107.094853 1.57Base

2.05
100,000.000

142,150.00
107,368.10209

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

2.000 140.240000Local1.309400
107.102490 3.13Base

4.10
200,000.000

284,260.00
214,705.99207

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

1.000 140.320000Local1.308650
107.225003 1.57Base

2.05
100,000.000

142,130.00
107,353.00210
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ADI0BJB64 Total

284.70 19,568,304.90138.000 Local

218.10 14,779,724.78Base13,800,000.000

STATE STREET GLOBAL MKTS/BOSADI0H73B2 CAN 10YR BOND FUT MAR16 01 Dec 2015XMOD 20160321

9.000 138.710000Local1.337100
103.739436 13.80Base

18.45
900,000.000

1,250,190.00
935,954.2143

STATE STREET GLOBAL MKTS/BOS01 Dec 2015 CANCEL

-9.000 138.710000Local1.337100
103.739436 -13.80Base

-18.45
-900,000.000

-1,250,190.00
-935,954.2143

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

9.000 138.710000Local1.337300
103.723921 13.80Base

18.45
900,000.000

1,250,520.00
936,201.7144

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

1.000 138.430000Local1.336450
103.580381 1.53Base

2.05
100,000.000

138,760.00
104,068.7070

STATE STREET GLOBAL MKTS/BOS04 Dec 2015 CANCEL

-1.000 138.430000Local1.336450
103.580381 -1.53Base

-2.05
-100,000.000

-138,760.00
-104,068.7070

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

1.000 138.420000Local1.336450
103.572898 1.53Base

2.05
100,000.000

138,030.00
103,281.0868

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

4.000 138.440000Local1.336450
103.587863 6.14Base

8.20
400,000.000

553,630.00
414,736.9669

STATE STREET GLOBAL MKTS/BOS04 Dec 2015 CANCEL

-4.000 138.440000Local1.336450
103.587863 -6.14Base

-8.20
-400,000.000

-553,630.00
-414,736.9669

STATE STREET GLOBAL MKTS/BOS04 Dec 2015
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4.000 138.440000Local1.334950
103.704259 6.14Base

8.20
400,000.000

553,860.00
414,909.4671

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

1.000 138.430000Local1.334950
103.696768 1.54Base

2.05
100,000.000

138,830.00
104,121.2072

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

2.000 139.480000Local1.359150
102.622963 3.02Base

4.10
200,000.000

277,510.00
208,129.9093

STATE STREET GLOBAL MKTS/BOS09 Dec 2015 CANCEL

-2.000 139.480000Local1.359150
102.622963 -3.02Base

-4.10
-200,000.000

-277,510.00
-208,129.9093

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

8.000 139.540000Local1.359150
102.667108 12.07Base

16.40
800,000.000

1,110,150.00
832,602.1094

STATE STREET GLOBAL MKTS/BOS09 Dec 2015 CANCEL

-8.000 139.540000Local1.359150
102.667108 -12.07Base

-16.40
-800,000.000

-1,110,150.00
-832,602.1094

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

8.000 139.540000Local1.355500
102.943563 12.10Base

16.40
800,000.000

1,110,680.00
832,999.6095

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

2.000 139.480000Local1.355500
102.899299 3.02Base

4.10
200,000.000

277,640.00
208,227.4096

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

2.000 139.850000Local1.359850
102.842225 3.02Base

4.10
200,000.000

277,520.00
208,137.4098

STATE STREET GLOBAL MKTS/BOS10 Dec 2015 CANCEL

-2.000 139.850000Local1.359850 -4.10 -277,520.00
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102.842225 -3.02Base-200,000.000 -208,137.4098

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 139.820000Local1.359850
102.820164 1.51Base

2.05
100,000.000

138,760.00
104,068.7097

STATE STREET GLOBAL MKTS/BOS10 Dec 2015 CANCEL

-1.000 139.820000Local1.359850
102.820164 -1.51Base

-2.05
-100,000.000

-138,760.00
-104,068.7097

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

2.000 139.850000Local1.359050
102.902763 3.02Base

4.10
200,000.000

277,620.00
208,212.4099

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 139.820000Local1.359050
102.880689 1.51Base

2.05
100,000.000

138,890.00
104,166.20100

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

1.000 140.280000Local1.373300
102.148110 1.49Base

2.05
100,000.000

138,760.00
104,068.70111

STATE STREET GLOBAL MKTS/BOS14 Dec 2015 CANCEL

-1.000 140.280000Local1.373300
102.148110 -1.49Base

-2.05
-100,000.000

-138,760.00
-104,068.70111

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

1.000 140.730000Local1.373300
102.475788 1.49Base

2.05
100,000.000

138,760.00
104,068.70109

STATE STREET GLOBAL MKTS/BOS14 Dec 2015 CANCEL

-1.000 140.730000Local1.373300
102.475788 -1.49Base

-2.05
-100,000.000

-138,760.00
-104,068.70109

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

1.000 140.740000Local1.373300
102.483070 1.49Base

2.05
100,000.000

138,760.00
104,068.70110
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STATE STREET GLOBAL MKTS/BOS14 Dec 2015 CANCEL

-1.000 140.740000Local1.373300
102.483070 -1.49Base

-2.05
-100,000.000

-138,760.00
-104,068.70110

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

1.000 140.730000Local1.374900
102.356535 1.49Base

2.05
100,000.000

138,790.00
104,091.20112

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

1.000 140.740000Local1.374900
102.363808 1.49Base

2.05
100,000.000

138,790.00
104,091.20113

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

1.000 140.280000Local1.374900
102.029238 1.49Base

2.05
100,000.000

138,810.00
104,106.20114

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 139.720000Local1.372900
101.769976 1.49Base

2.05
100,000.000

138,340.00
103,288.91127

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 139.730000Local1.372900
101.777260 1.49Base

2.05
100,000.000

138,340.00
103,288.91126

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

2.000 139.660000Local1.372900
101.726273 2.99Base

4.10
200,000.000

277,530.00
208,144.90116

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 139.640000Local1.372900
101.711705 1.49Base

2.05
100,000.000

138,770.00
104,076.20117

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

2.000 139.670000Local1.372900
101.733557 2.99Base

4.10
200,000.000

277,540.00
208,152.40118

STATE STREET GLOBAL MKTS/BOS15 Dec 2015
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2.000 139.650000Local1.372900
101.718989 2.99Base

4.10
200,000.000

277,520.00
208,137.40115

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

4.000 139.514900Local1.372900
101.620584 7.28Base

10.00
400,000.000

557,690.00
417,639.08119

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 139.770000Local1.372900
101.806395 1.49Base

2.05
100,000.000

138,330.00
103,281.44124

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

2.000 139.640000Local1.372900
101.711705 2.99Base

4.10
200,000.000

276,630.00
206,540.49123

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 139.610000Local1.372900
101.689854 1.49Base

2.05
100,000.000

139,830.00
104,663.17120

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

2.000 139.620000Local1.372900
101.697137 2.99Base

4.10
200,000.000

276,500.00
206,443.43121

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 139.760000Local1.372900
101.799111 1.49Base

2.05
100,000.000

138,340.00
103,288.91125

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 139.470000Local1.372900
101.587880 1.49Base

2.05
100,000.000

138,300.00
103,259.04122

STATE STREET GLOBAL MKTS/BOS16 Dec 2015

2.000 139.610000Local1.380500
101.130025 2.97Base

4.10
200,000.000

277,340.00
207,070.59130

STATE STREET GLOBAL MKTS/BOS16 Dec 2015

1.000 139.690000Local1.380500 2.05 138,360.00
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101.187975 1.48Base100,000.000 103,303.84129

STATE STREET GLOBAL MKTS/BOS16 Dec 2015

3.000 139.670000Local1.380500
101.173488 4.45Base

6.15
300,000.000

417,700.00
311,867.70131

STATE STREET GLOBAL MKTS/BOS16 Dec 2015

1.000 139.660000Local1.380500
101.166244 1.48Base

2.05
100,000.000

138,350.00
103,296.38128

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

1.000 140.090000Local1.397000
100.279170 1.47Base

2.05
100,000.000

139,330.00
104,028.08132

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

1.000 140.060000Local1.397000
100.257695 1.47Base

2.05
100,000.000

139,550.00
104,192.33136

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

1.000 140.150000Local1.397000
100.322119 1.47Base

2.05
100,000.000

139,550.00
104,192.33135

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

1.000 139.990000Local1.397000
100.207588 1.47Base

2.05
100,000.000

139,540.00
104,184.87134

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

2.000 140.010000Local1.397000
100.221904 2.93Base

4.10
200,000.000

278,380.00
206,968.72138

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

1.000 140.040000Local1.397000
100.243379 1.47Base

2.05
100,000.000

139,330.00
104,028.07133

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

2.000 140.020000Local1.397000
100.229062 2.93Base

4.10
200,000.000

279,100.00
208,384.67137
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STATE STREET GLOBAL MKTS/BOS18 Dec 2015

1.000 140.880000Local1.388050
101.494903 1.48Base

2.05
100,000.000

138,790.00
102,746.52139

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

1.000 140.780000Local1.388050
101.422859 1.48Base

2.05
100,000.000

138,890.00
102,820.55142

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

1.000 140.860000Local1.388050
101.480494 1.48Base

2.05
100,000.000

138,800.00
102,753.92140

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

1.000 140.870000Local1.388050
101.487699 1.48Base

2.05
100,000.000

138,830.00
102,776.13141

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 140.820000Local1.398950
100.661210 1.47Base

2.05
100,000.000

139,010.00
102,909.38148

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 140.940000Local1.398950
100.746989 1.47Base

2.05
100,000.000

139,290.00
103,116.67149

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 141.020000Local1.398950
100.804175 1.47Base

2.05
100,000.000

138,950.00
102,864.97145

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 141.000000Local1.398950
100.789878 1.47Base

2.05
100,000.000

138,890.00
102,820.55143

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 140.840000Local1.398950
100.675507 1.47Base

2.05
100,000.000

138,920.00
102,842.76144

STATE STREET GLOBAL MKTS/BOS21 Dec 2015
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1.000 140.880000Local1.398950
100.704100 1.47Base

2.05
100,000.000

139,340.00
103,153.69153

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 141.010000Local1.398950
100.797026 1.47Base

2.05
100,000.000

139,010.00
102,909.39147

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 141.110000Local1.398950
100.868509 1.47Base

2.05
100,000.000

139,320.00
103,138.88151

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 140.870000Local1.398950
100.696951 1.47Base

2.05
100,000.000

139,300.00
103,124.07150

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 140.850000Local1.398950
100.682655 1.47Base

2.05
100,000.000

139,010.00
102,909.39146

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

2.000 140.900000Local1.398950
100.718396 2.93Base

4.10
200,000.000

278,660.00
206,292.57152

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

1.000 140.800000Local1.393000
101.076813 1.47Base

2.05
100,000.000

139,580.00
102,692.76158

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

1.000 140.710000Local1.393000
101.012204 1.47Base

2.05
100,000.000

139,710.00
102,788.40159

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

1.000 140.720000Local1.393000
101.019383 1.47Base

2.05
100,000.000

139,360.00
103,168.50155

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

2.000 140.770000Local1.393000 4.10 278,690.00
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101.055276 2.94Base200,000.000 206,314.77154

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

3.000 140.690000Local1.393000
100.997846 4.41Base

6.15
300,000.000

418,230.00
308,979.07156

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

1.000 140.810000Local1.393000
101.083991 1.47Base

2.05
100,000.000

139,390.00
102,552.97157

ADI0H73B2 Total

192.45 12,922,620.0093.000 Local

140.16 9,639,805.42Base9,300,000.000

231.000 Local
Base

477.15
358.26

32,490,924.90
24,419,530.2023,100,000.000

CANADIAN DOLLAR Total

EURO CURRENCY

GERMANY

STATE STREET GLOBAL MKTS/BOSADI0CWCG1 EURO BUXL 30Y BND DEC15 02 Nov 2015XEUR 20151208

1.000 156.220000Local0.907071
172.224666 0.94Base

0.85
100,000.000

156,080.00
172,070.3331

STATE STREET GLOBAL MKTS/BOS02 Nov 2015 CANCEL

-1.000 156.220000Local0.907071
172.224666 -0.94Base

-0.85
-100,000.000

-156,080.00
-172,070.3331

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

1.000 156.220000Local0.906249
172.380880 0.94Base

0.85
100,000.000

156,220.00
172,224.6732

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 149.740000Local0.928721
161.232491 0.92Base

0.85
100,000.000

154,600.00
175,587.0441

STATE STREET GLOBAL MKTS/BOS02 Dec 2015
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29.000 155.862608Local0.945805
164.793597 26.06Base

24.65
2,900,000.000

4,479,220.00
4,891,652.3547

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 155.520000Local0.945805
164.431357 0.90Base

0.85
100,000.000

155,880.00
164,811.9846

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 155.540000Local0.945805
164.452503 0.90Base

0.85
100,000.000

155,880.00
164,811.9945

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 155.620000Local0.945805
164.537087 0.90Base

0.85
100,000.000

155,780.00
164,706.2644

ADI0CWCG1 Total

28.90 5,257,580.0034.000 Local

30.62 5,733,794.29Base3,400,000.000

STATE STREET GLOBAL MKTS/BOSADI0CWDF2 EURO-BOBL FUTURE  DEC15 23 Nov 2015XEUR 20151208

1.000 129.790000Local0.943263
137.596831 1.22Base

1.15
100,000.000

129,060.00
146,450.9021

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

21.000 130.190000Local0.945805
137.649938 25.53Base

24.15
2,100,000.000

2,734,480.00
2,891,166.7927

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 130.200000Local0.945805
137.660511 1.22Base

1.15
100,000.000

130,210.00
137,671.0826

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 130.220000Local0.945805
137.681657 0.90Base

0.85
100,000.000

130,060.00
138,052.2629

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

9.000 130.210000Local0.945805 7.65 1,165,470.00
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137.671084 8.09Base900,000.000 1,277,766.6328
ADI0CWDF2 Total

34.95 4,289,280.0033.000 Local

36.96 4,591,107.66Base3,300,000.000

STATE STREET GLOBAL MKTS/BOSADI0DRCQ9 EURO-BUND FUTURE  DEC15 20 Oct 2015XEUR 20151208

2.000 156.110000Local0.880475
177.302024 1.93Base

1.70
200,000.000

310,710.00
347,793.0992

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

1.000 156.100000Local0.880475
177.290667 0.97Base

0.85
100,000.000

155,370.00
173,913.3393

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

1.000 156.060000Local0.880475
177.245237 0.97Base

0.85
100,000.000

155,380.00
173,924.5394

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

1.000 156.080000Local0.880475
177.267952 0.97Base

0.85
100,000.000

155,380.00
173,924.5395

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

2.000 156.330000Local0.881251
177.395543 1.93Base

1.70
200,000.000

310,760.00
347,849.0696

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

3.000 156.260000Local0.881251
177.316111 2.89Base

2.55
300,000.000

466,140.00
521,773.5898

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

1.000 156.240000Local0.881251
177.293416 0.96Base

0.85
100,000.000

155,380.00
173,924.5397

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

1.000 156.290000Local0.881251
177.350153 0.96Base

0.85
100,000.000

155,480.00
174,036.4699
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STATE STREET GLOBAL MKTS/BOS30 Oct 2015

10.000 157.040000Local0.905264
173.474257 9.39Base

8.50
1,000,000.000

1,574,530.00
1,739,304.77108

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 156.760000Local0.913492
171.605225 0.93Base

0.85
100,000.000

155,480.00
174,036.46109

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

1.000 156.500000Local0.920006
170.107586 0.92Base

0.85
100,000.000

155,480.00
174,036.47110

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

3.000 155.300000Local0.928721
167.219219 2.75Base

2.55
300,000.000

473,400.00
518,870.15112

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

3.000 155.310000Local0.928721
167.229986 2.75Base

2.55
300,000.000

473,500.00
518,979.75113

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

3.000 155.350000Local0.928721
167.273056 2.75Base

2.55
300,000.000

466,440.00
522,109.39111

STATE STREET GLOBAL MKTS/BOS12 Nov 2015

1.000 156.420000Local0.928764
168.417381 1.24Base

1.15
100,000.000

157,840.00
173,000.56114

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

1.000 157.940000Local0.938174
168.348302 0.91Base

0.85
100,000.000

157,840.00
173,000.56116

STATE STREET GLOBAL MKTS/BOS25 Nov 2015

1.000 158.200000Local0.942107
167.921478 0.90Base

0.85
100,000.000

157,840.00
173,000.55119

STATE STREET GLOBAL MKTS/BOS25 Nov 2015
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1.000 158.210000Local0.942107
167.932093 0.90Base

0.85
100,000.000

157,840.00
173,000.56118

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

3.000 157.960000Local0.941753
167.729755 2.71Base

2.55
300,000.000

473,040.00
501,395.16122

ADI0DRCQ9 Total

34.30 6,267,830.0040.000 Local

37.73 6,927,873.49Base4,000,000.000

STATE STREET GLOBAL MKTS/BOSADI0H1V08 EURO-BUND FUTURE  MAR16 16 Dec 2015XEUR 20160308

2.000 157.720000Local0.914369
172.490537 1.86Base

1.70
200,000.000

314,820.00
343,515.9524

STATE STREET GLOBAL MKTS/BOS16 Dec 2015 CANCEL

-2.000 157.720000Local0.914369
172.490537 -1.86Base

-1.70
-200,000.000

-314,820.00
-343,515.9524

STATE STREET GLOBAL MKTS/BOS16 Dec 2015

2.000 157.720000Local0.913784
172.600965 1.86Base

1.70
200,000.000

314,820.00
343,515.9525

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

1.000 159.000000Local0.921956
172.459423 0.92Base

0.85
100,000.000

157,410.00
171,757.9827

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

1.000 159.050000Local0.921956
172.513656 0.92Base

0.85
100,000.000

157,410.00
171,757.9728

ADI0H1V08 Total

3.40 629,640.004.000 Local

3.70 687,031.90Base400,000.000

STATE STREET GLOBAL MKTS/BOSADI0HBM97 EURO BUXL 30Y BND MAR16 02 Dec 2015XEUR 20160308

3.000 154.687983Local0.945805 2.55 463,740.00
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163.551666 2.70Base300,000.000 490,312.4910

STATE STREET GLOBAL MKTS/BOS02 Dec 2015 CANCEL

-3.000 154.687983Local0.945805
163.551666 -2.70Base

-2.55
-300,000.000

-463,740.00
-490,312.4910

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

3.000 154.687983Local0.945805
163.551666 2.70Base

2.55
300,000.000

464,060.00
490,650.8211

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 151.700000Local0.916464
165.527506 0.93Base

0.85
100,000.000

154,580.00
163,437.5018

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 151.680000Local0.916464
165.505683 0.93Base

0.85
100,000.000

154,580.00
163,437.5019

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 151.900000Local0.916464
165.745736 0.93Base

0.85
100,000.000

154,580.00
163,437.4920

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 155.700000Local0.915709
170.032183 0.93Base

0.85
100,000.000

154,680.00
163,543.2322

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 155.660000Local0.915709
169.988501 0.93Base

0.85
100,000.000

154,660.00
163,522.0821

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

3.000 152.260000Local0.919583
165.575049 2.77Base

2.55
300,000.000

464,040.00
490,629.6823

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

1.000 150.760000Local0.916380
164.516903 0.93Base

0.85
100,000.000

154,680.00
163,543.2225
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ADI0HBM97 Total

10.20 1,855,860.0012.000 Local

11.05 1,962,201.52Base1,200,000.000

18,300,190.00111.75123.000 Local
GERMANY Total

19,902,008.86120.06Base12,300,000.000

123.000 Local
Base

111.75
120.06

18,300,190.00
19,902,008.8612,300,000.000

EURO CURRENCY Total

JAPANESE YEN

STATE STREET GLOBAL MKTS/BOSADI0CWG36 10YR MINI JGB FUT DEC15 09 Dec 2015XSIM 20151211

1.000 148.620000Local121.865000
1.219546 2.95Base

360.00
10,000,000.000

14,827,000.00
120,520.229

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

13.000 148.620000Local121.865000
1.219546 38.40Base

4,680.00
130,000,000.000

192,631,000.00
1,565,787.458

ADI0CWG36 Total

5,040.00 207,458,000.0014.000 Local

41.35 1,686,307.67Base140,000,000.000

STATE STREET GLOBAL MKTS/BOSADI0DT492 JPN 10Y BOND(OSE) DEC15 28 Oct 2015XOSE 20151214

2.000 148.601355Local120.550000
1.232695 11.45Base

1,380.00
200,000,000.000

295,628,088.00
2,479,689.053

16.000 Local
Base

6,420.00
52.80

503,086,088.00
4,165,996.72340,000,000.000

JAPANESE YEN Total

POUND STERLING

STATE STREET GLOBAL MKTS/BOSADI0CT6L4 LONG GILT FUTURE  DEC15 06 Oct 2015IFLL 20151229
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Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

2.000 118.820000Local0.656814
180.903574 2.44Base

1.60
200,000.000

238,090.00
361,087.10253

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

3.000 118.850000Local0.656814
180.949249 3.65Base

2.40
300,000.000

357,330.00
541,926.38256

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

3.000 118.860000Local0.656814
180.964474 3.65Base

2.40
300,000.000

357,110.00
541,592.73252

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

4.000 118.830000Local0.656814
180.918799 4.87Base

3.20
400,000.000

476,340.00
722,416.85254

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

4.000 118.840000Local0.656814
180.934024 4.87Base

3.20
400,000.000

476,430.00
722,553.34255

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

8.000 118.850000Local0.656814
180.949249 9.74Base

6.40
800,000.000

949,890.00
1,446,208.53248

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

2.000 118.870000Local0.656814
180.979699 2.44Base

1.60
200,000.000

237,670.00
361,852.82250

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

4.000 118.860000Local0.656814
180.964474 4.87Base

3.20
400,000.000

475,450.00
723,873.12251

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

2.000 118.830000Local0.656814
180.918799 2.44Base

1.60
200,000.000

237,630.00
361,791.92249

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

3.000 118.750000Local0.652912 2.40 357,390.00

Books Closed Prepared by State StreetPage 1832
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Price Commissions
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Exchange RateContracts

Notional Par
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Broker NameTrd Date Stl Date Notional

181.877497 3.68Base300,000.000 542,017.38276

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

2.000 118.820000Local0.652912
181.984709 2.45Base

1.60
200,000.000

238,280.00
361,375.25277

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

2.000 118.850000Local0.652912
182.030657 2.45Base

1.60
200,000.000

238,640.00
362,183.79284

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

2.000 118.800000Local0.652912
181.954077 2.45Base

1.60
200,000.000

236,500.00
362,164.04285

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

4.000 118.770000Local0.652912
181.908129 4.90Base

3.20
400,000.000

477,250.00
724,322.04283

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

2.000 118.790000Local0.652912
181.938761 2.45Base

1.60
200,000.000

238,600.00
362,123.08280

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

3.000 118.870000Local0.652912
182.061289 3.68Base

2.40
300,000.000

357,920.00
543,214.97281

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

5.000 118.860000Local0.652912
182.045973 6.13Base

4.00
500,000.000

596,240.00
904,519.61279

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

5.000 118.840000Local0.652912
182.015341 6.13Base

4.00
500,000.000

595,860.00
903,680.78278

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

1.000 118.780000Local0.652912
181.923445 1.23Base

0.80
100,000.000

119,310.00
181,076.72282

Books Closed Prepared by State StreetPage 1833
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STATE STREET GLOBAL MKTS/BOS09 Oct 2015

4.000 118.480000Local0.652955
181.452014 4.90Base

3.20
400,000.000

473,120.00
724,511.84288

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

1.000 118.650000Local0.652955
181.712369 1.23Base

0.80
100,000.000

118,290.00
181,143.27290

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

1.000 118.630000Local0.652955
181.681739 1.23Base

0.80
100,000.000

118,260.00
181,097.33286

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

1.000 118.590000Local0.652955
181.620479 1.23Base

0.80
100,000.000

118,260.00
181,097.33287

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

1.000 118.620000Local0.652955
181.666424 1.23Base

0.80
100,000.000

118,290.00
181,143.28289

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

2.000 118.490000Local0.652955
181.467329 2.45Base

1.60
200,000.000

236,580.00
362,286.55291

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

2.000 118.710000Local0.656168
180.914034 2.44Base

1.60
200,000.000

236,600.00
362,317.18292

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

1.000 118.750000Local0.656168
180.974994 1.22Base

0.80
100,000.000

118,350.00
181,235.16298

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

5.000 118.790000Local0.656168
181.035954 6.10Base

4.00
500,000.000

591,500.00
905,792.94293

STATE STREET GLOBAL MKTS/BOS13 Oct 2015 CANCEL

Books Closed Prepared by State StreetPage 1834
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-5.000 118.790000Local0.656168
181.035954 -6.10Base

-4.00
-500,000.000

-591,500.00
-905,792.94293

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

4.000 118.780000Local0.656168
181.020714 4.88Base

3.20
400,000.000

473,250.00
724,710.92294

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

3.000 118.800000Local0.656168
181.051194 3.66Base

2.40
300,000.000

355,020.00
543,659.53297

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

2.000 118.770000Local0.656168
181.005474 2.44Base

1.60
200,000.000

236,660.00
362,409.06296

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

2.000 118.810000Local0.656168
181.066434 2.44Base

1.60
200,000.000

236,660.00
362,409.06295

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

2.000 118.700000Local0.656168
180.898794 2.44Base

1.60
200,000.000

236,740.00
362,531.57299

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

1.000 118.760000Local0.656168
180.990234 1.60Base

1.05
100,000.000

118,390.00
181,296.41300

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

1.000 118.770000Local0.656168
181.005474 1.22Base

0.80
100,000.000

118,440.00
181,372.98302

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

1.000 118.790000Local0.656168
181.035954 1.60Base

1.05
100,000.000

118,410.00
181,327.04301

STATE STREET GLOBAL MKTS/BOS13 Oct 2015 CANCEL

-1.000 118.790000Local0.656168 -1.05 -118,410.00

Books Closed Prepared by State StreetPage 1835
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181.035954 -1.60Base-100,000.000 -181,327.04301

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

4.000 118.790000Local0.656814
180.857899 4.87Base

3.20
400,000.000

473,200.00
724,634.35306

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

1.000 118.750000Local0.656814
180.796999 1.60Base

1.05
100,000.000

118,300.00
181,158.59308

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

1.000 118.750000Local0.656814
180.796999 1.22Base

0.80
100,000.000

118,410.00
181,327.04309

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

1.000 117.170000Local0.657311
178.256563 1.22Base

0.80
100,000.000

116,760.00
176,424.46492

STATE STREET GLOBAL MKTS/BOS17 Nov 2015 CANCEL

-1.000 117.170000Local0.657311
178.256563 -1.22Base

-0.80
-100,000.000

-116,760.00
-176,424.46492

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

1.000 117.170000Local0.657203
178.285857 1.22Base

0.80
100,000.000

116,830.00
176,530.23493

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

51.000 118.340000Local0.664143
178.184517 80.63Base

53.55
5,100,000.000

5,999,850.00
9,147,483.84523

ADI0CT6L4 Total

130.85 17,401,430.00147.000 Local

198.67 26,514,335.97Base14,700,000.000

STATE STREET GLOBAL MKTS/BOSADI0F4V20 LONG GILT FUTURE  MAR16 25 Nov 2015IFLL 20160329

1.000 117.410000Local0.661989
177.359443 1.21Base

0.80
100,000.000

117,444.89
176,836.765

Books Closed Prepared by State StreetPage 1836
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STATE STREET GLOBAL MKTS/BOS25 Nov 2015

1.000 117.370000Local0.661989
177.299019 1.21Base

0.80
100,000.000

117,444.89
176,836.763

STATE STREET GLOBAL MKTS/BOS25 Nov 2015

1.000 117.380000Local0.661989
177.314125 1.21Base

0.80
100,000.000

117,444.89
176,836.764

STATE STREET GLOBAL MKTS/BOS25 Nov 2015

2.000 117.350000Local0.661989
177.268807 2.42Base

1.60
200,000.000

234,889.79
353,673.516

STATE STREET GLOBAL MKTS/BOS25 Nov 2015

1.000 117.420000Local0.661989
177.374549 1.21Base

0.80
100,000.000

117,444.89
176,836.767

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

1.000 117.800000Local0.664783
177.200681 1.20Base

0.80
100,000.000

117,780.00
177,170.6025

STATE STREET GLOBAL MKTS/BOS30 Nov 2015 CANCEL

-1.000 117.800000Local0.664783
177.200681 -1.20Base

-0.80
-100,000.000

-117,780.00
-177,170.6025

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

3.000 117.730000Local0.664783
177.095383 3.61Base

2.40
300,000.000

353,500.00
531,752.4728

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

3.000 117.820000Local0.664783
177.230766 3.61Base

2.40
300,000.000

353,360.00
531,541.8727

STATE STREET GLOBAL MKTS/BOS30 Nov 2015 CANCEL

-3.000 117.820000Local0.664783
177.230766 -3.61Base

-2.40
-300,000.000

-353,360.00
-531,541.8727

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

Books Closed Prepared by State StreetPage 1837
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1.000 117.740000Local0.664783
177.110426 1.20Base

0.80
100,000.000

117,770.00
177,155.5523

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

2.000 117.720000Local0.664783
177.080341 2.41Base

1.60
200,000.000

235,480.00
354,220.8521

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

2.000 117.760000Local0.664783
177.140511 2.41Base

1.60
200,000.000

235,540.00
354,311.1124

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

1.000 117.790000Local0.664783
177.185638 1.20Base

0.80
100,000.000

117,780.00
177,170.6026

STATE STREET GLOBAL MKTS/BOS30 Nov 2015 CANCEL

-1.000 117.790000Local0.664783
177.185638 -1.20Base

-0.80
-100,000.000

-117,780.00
-177,170.6026

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

3.000 117.780000Local0.664783
177.170596 3.61Base

2.40
300,000.000

353,250.00
531,376.4122

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

1.000 117.790000Local0.664319
177.309395 1.20Base

0.80
100,000.000

117,790.00
177,185.6430

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

1.000 117.800000Local0.664319
177.324448 1.20Base

0.80
100,000.000

117,790.00
177,185.6431

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

3.000 117.820000Local0.664319
177.354554 3.61Base

2.40
300,000.000

353,510.00
531,726.1729

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

2.000 117.480000Local0.663658 1.60 234,889.79

Books Closed Prepared by State StreetPage 1838
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177.018886 2.41Base200,000.000 353,673.5132

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

1.000 117.470000Local0.663658
177.003818 1.21Base

0.80
100,000.000

117,444.89
176,836.7635

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

2.000 117.500000Local0.663658
177.049022 2.41Base

1.60
200,000.000

234,889.79
353,673.5134

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

4.000 117.510000Local0.663658
177.064090 4.82Base

3.20
400,000.000

469,779.58
707,347.0333

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 118.460000Local0.669949
176.819430 1.19Base

0.80
100,000.000

118,480.00
176,849.2846

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 118.610000Local0.669949
177.043327 1.19Base

0.80
100,000.000

118,470.00
176,834.3545

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 118.490000Local0.669949
176.864209 1.19Base

0.80
100,000.000

118,470.00
176,834.3644

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

3.000 118.550000Local0.669949
176.953768 3.58Base

2.40
300,000.000

355,520.00
530,667.2548

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

2.000 118.570000Local0.669949
176.983621 2.39Base

1.60
200,000.000

236,990.00
353,743.3547

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 118.590000Local0.669949
177.013474 1.19Base

0.80
100,000.000

118,540.00
176,938.8449

Books Closed Prepared by State StreetPage 1839
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STATE STREET GLOBAL MKTS/BOS02 Dec 2015

4.000 118.540000Local0.669949
176.938842 4.78Base

3.20
400,000.000

471,999.79
707,595.9750

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 118.520000Local0.669949
176.908989 1.19Base

0.80
100,000.000

117,444.89
176,836.7651

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

2.000 118.530000Local0.669949
176.923915 2.39Base

1.60
200,000.000

234,889.79
353,673.5152

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 118.630000Local0.669949
177.073180 1.19Base

0.80
100,000.000

117,444.89
176,836.7655

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

3.000 118.640000Local0.669949
177.088107 3.58Base

2.40
300,000.000

352,334.68
530,510.2753

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 118.670000Local0.669949
177.132886 1.19Base

0.80
100,000.000

117,444.89
176,836.7659

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 118.620000Local0.669949
177.058254 1.19Base

0.80
100,000.000

117,444.89
176,836.7657

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

6.000 118.610000Local0.669949
177.043327 7.16Base

4.80
600,000.000

704,669.37
1,061,020.5458

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

2.000 118.680000Local0.669949
177.147813 2.39Base

1.60
200,000.000

234,889.79
353,673.5156

STATE STREET GLOBAL MKTS/BOS02 Dec 2015
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2.000 118.690000Local0.669949
177.162739 2.39Base

1.60
200,000.000

234,889.79
353,673.5154

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 117.930000Local0.663438
177.755872 2.41Base

1.60
200,000.000

234,889.79
353,673.5167

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 117.850000Local0.663438
177.635288 1.21Base

0.80
100,000.000

117,444.89
176,836.7566

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 117.970000Local0.663438
177.816164 1.21Base

0.80
100,000.000

117,850.00
177,234.5772

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 117.880000Local0.663438
177.680507 1.21Base

0.80
100,000.000

117,444.89
176,836.7565

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 117.940000Local0.663438
177.770945 2.41Base

1.60
200,000.000

234,889.79
353,673.5164

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 117.950000Local0.663438
177.786018 2.41Base

1.60
200,000.000

235,297.50
354,075.2571

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 117.980000Local0.663438
177.831237 2.41Base

1.60
200,000.000

234,892.40
353,677.4469

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 117.960000Local0.663438
177.801091 2.41Base

1.60
200,000.000

234,895.00
353,681.3670

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 117.860000Local0.663438 0.80 117,890.00

Books Closed Prepared by State StreetPage 1841
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177.650361 1.21Base100,000.000 177,294.7273

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 117.990000Local0.663438
177.846310 2.41Base

1.60
200,000.000

234,889.79
353,673.5168

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 117.210000Local0.663438
176.670616 1.21Base

0.80
100,000.000

117,444.90
176,836.7662

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 117.150000Local0.663438
176.580178 1.21Base

0.80
100,000.000

117,444.90
176,836.7663

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

10.000 118.010000Local0.666667
177.014911 12.00Base

8.00
1,000,000.000

1,176,570.00
1,771,009.9877

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 118.020000Local0.666667
177.029911 1.20Base

0.80
100,000.000

117,710.00
176,564.9175

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

3.000 117.770000Local0.658957
178.721829 3.64Base

2.40
300,000.000

352,900.00
535,543.2994

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

3.000 117.750000Local0.658957
178.691478 3.64Base

2.40
300,000.000

352,960.00
535,540.4195

STATE STREET GLOBAL MKTS/BOS10 Dec 2015 CANCEL

-3.000 117.750000Local0.658957
178.691478 -3.64Base

-2.40
-300,000.000

-352,960.00
-535,540.4195

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

3.000 117.780000Local0.658957
178.737004 3.64Base

2.40
300,000.000

352,940.00
535,621.8896
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STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 117.840000Local0.659478
178.686780 1.21Base

0.80
100,000.000

117,730.00
178,661.13103

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

2.000 117.850000Local0.659478
178.701943 2.43Base

1.60
200,000.000

235,230.00
356,879.28105

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

1.000 117.010000Local0.672857
173.900249 1.19Base

0.80
100,000.000

117,160.00
174,123.18167

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

1.000 116.990000Local0.672857
173.870525 1.19Base

0.80
100,000.000

117,150.00
174,108.31166

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

1.000 116.870000Local0.672857
173.692181 1.19Base

0.80
100,000.000

117,080.00
174,004.28163

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

1.000 117.100000Local0.672857
174.034007 1.19Base

0.80
100,000.000

117,680.00
174,278.26168

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

1.000 117.040000Local0.672857
173.944835 1.19Base

0.80
100,000.000

117,150.00
174,108.32165

STATE STREET GLOBAL MKTS/BOS23 Dec 2015 CANCEL

-1.000 117.040000Local0.672857
173.944835 -1.19Base

-0.80
-100,000.000

-117,150.00
-174,108.32165

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

1.000 116.980000Local0.672857
173.855663 1.19Base

0.80
100,000.000

117,100.00
174,034.01164

STATE STREET GLOBAL MKTS/BOS23 Dec 2015
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2.000 117.030000Local0.672857
173.929973 2.38Base

1.60
200,000.000

234,830.00
348,386.58171

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

1.000 116.560000Local0.674309
172.858437 1.19Base

0.80
100,000.000

117,440.00
173,729.10175

STATE STREET GLOBAL MKTS/BOS30 Dec 2015 CANCEL

-1.000 116.560000Local0.674309
172.858437 -1.19Base

-0.80
-100,000.000

-117,440.00
-173,729.10175

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

1.000 116.590000Local0.674172
172.938063 1.19Base

0.80
100,000.000

117,440.00
173,729.10182

ADI0F4V20 Total

87.20 12,823,020.02109.000 Local

130.90 19,278,102.06Base10,900,000.000

256.000 Local
Base

218.05
329.57

30,224,450.02
45,792,438.0325,600,000.000

POUND STERLING Total

US DOLLAR

STATE STREET GLOBAL MKTS/BOS99XZ16492 90DAY EUR FUTR  DEC15 01 Oct 2015XCME 20151214

11.000 99.580000Local1.000000
99.580000 23.10Base

23.10
2,750,000.000

2,736,850.00
2,736,850.003

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

14.000 99.484792Local1.000000
99.484792 27.86Base

27.86
3,500,000.000

3,485,825.00
3,485,825.005

99XZ16492 Total

50.96 6,222,675.0025.000 Local

50.96 6,222,675.00Base6,250,000.000

STATE STREET GLOBAL MKTS/BOSADI09V3Y8 US 5YR NOTE (CBT) DEC15 01 Oct 2015XCBT 20151231
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5.000 120.476563Local1.000000
120.476563 8.15Base

8.15
500,000.000

602,632.81
602,632.8148

STATE STREET GLOBAL MKTS/BOS14 Oct 2015

6.000 120.992188Local1.000000
120.992188 9.78Base

9.78
600,000.000

717,843.75
717,843.7561

STATE STREET GLOBAL MKTS/BOS14 Oct 2015

11.000 120.984375Local1.000000
120.984375 17.93Base

17.93
1,100,000.000

1,315,210.95
1,315,210.9563

STATE STREET GLOBAL MKTS/BOS14 Oct 2015

26.000 120.968750Local1.000000
120.968750 42.38Base

42.38
2,600,000.000

3,110,890.64
3,110,890.6462

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

2.000 120.507813Local1.000000
120.507813 3.26Base

3.26
200,000.000

238,968.75
238,968.7564

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

5.000 120.500000Local1.000000
120.500000 8.15Base

8.15
500,000.000

599,609.38
599,609.3865

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

3.000 120.562500Local1.000000
120.562500 4.89Base

4.89
300,000.000

360,164.06
360,164.0666

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

4.000 120.531250Local1.000000
120.531250 6.52Base

6.52
400,000.000

480,289.07
480,289.0777

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

1.000 120.546875Local1.000000
120.546875 1.63Base

1.63
100,000.000

120,078.12
120,078.1278

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

10.000 119.695313Local1.000000 16.30 1,200,593.75
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119.695313 16.30Base1,000,000.000 1,200,593.7579

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

3.000 119.671875Local1.000000
119.671875 4.89Base

4.89
300,000.000

360,234.38
360,234.3880

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

7.000 119.679688Local1.000000
119.679688 11.41Base

11.41
700,000.000

840,640.62
840,640.6281

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

10.000 119.664063Local1.000000
119.664063 16.30Base

16.30
1,000,000.000

1,201,234.38
1,201,234.3883

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

9.000 119.703125Local1.000000
119.703125 14.67Base

14.67
900,000.000

1,080,992.19
1,080,992.1982

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

6.000 119.687500Local1.000000
119.687500 9.78Base

9.78
600,000.000

721,195.31
721,195.3184

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

5.000 118.734375Local1.000000
118.734375 8.15Base

8.15
500,000.000

602,695.32
602,695.32103

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

4.000 118.703125Local1.000000
118.703125 6.52Base

6.52
400,000.000

482,187.50
482,187.50105

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

18.000 118.671875Local1.000000
118.671875 29.34Base

29.34
1,800,000.000

2,169,835.94
2,169,835.94104

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 118.726563Local1.000000
118.726563 1.63Base

1.63
100,000.000

120,539.06
120,539.06102
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STATE STREET GLOBAL MKTS/BOS06 Nov 2015

7.000 118.695313Local1.000000
118.695313 11.41Base

11.41
700,000.000

843,750.00
843,750.00101

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

10.000 118.679688Local1.000000
118.679688 16.30Base

16.30
1,000,000.000

1,198,390.63
1,198,390.63100

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

7.000 118.687500Local1.000000
118.687500 11.41Base

11.41
700,000.000

843,875.01
843,875.01107

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

29.000 118.726563Local1.000000
118.726563 47.27Base

47.27
2,900,000.000

3,492,011.19
3,492,011.19109

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

7.000 118.734375Local1.000000
118.734375 11.41Base

11.41
700,000.000

843,882.81
843,882.81108

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 118.703125Local1.000000
118.703125 3.26Base

3.26
200,000.000

241,093.75
241,093.75106

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 118.640625Local1.000000
118.640625 1.63Base

1.63
100,000.000

120,304.69
120,304.69111

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 118.656250Local1.000000
118.656250 1.63Base

1.63
100,000.000

120,304.69
120,304.69110

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

6.000 118.859375Local1.000000
118.859375 9.78Base

9.78
600,000.000

721,828.13
721,828.13112

STATE STREET GLOBAL MKTS/BOS10 Nov 2015
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21.000 118.820313Local1.000000
118.820313 34.23Base

34.23
2,100,000.000

2,526,570.31
2,526,570.31113

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

6.000 118.828125Local1.000000
118.828125 9.78Base

9.78
600,000.000

722,015.63
722,015.63115

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

2.000 118.867188Local1.000000
118.867188 3.26Base

3.26
200,000.000

240,671.88
240,671.88116

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

6.000 118.820313Local1.000000
118.820313 9.78Base

9.78
600,000.000

722,015.62
722,015.62117

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

9.000 118.875000Local1.000000
118.875000 14.67Base

14.67
900,000.000

1,082,968.76
1,082,968.76114

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

10.000 119.156250Local1.000000
119.156250 16.30Base

16.30
1,000,000.000

1,190,532.81
1,190,532.81128

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

220.000 119.085938Local1.000000
119.085938 358.60Base

358.60
22,000,000.000

26,322,507.90
26,322,507.90127

ADI09V3Y8 Total

782.40 57,558,559.79480.000 Local

782.40 57,558,559.79Base48,000,000.000

STATE STREET GLOBAL MKTS/BOSADI0BH3X8 US 10YR NOTE (CBT)MAR16 27 Nov 2015XCBT 20160321

1.000 126.593750Local1.000000
126.593750 1.63Base

1.63
100,000.000

126,270.21
126,270.215

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 126.578125Local1.000000 1.63 126,270.22
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126.578125 1.63Base100,000.000 126,270.224

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

1.000 126.515625Local1.000000
126.515625 1.63Base

1.63
100,000.000

126,270.22
126,270.227

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

4.000 126.500000Local1.000000
126.500000 6.52Base

6.52
400,000.000

505,080.86
505,080.8610

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

6.000 126.375000Local1.000000
126.375000 9.78Base

9.78
600,000.000

757,621.29
757,621.298

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

4.000 126.359375Local1.000000
126.359375 6.52Base

6.52
400,000.000

505,080.86
505,080.866

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

1.000 126.421875Local1.000000
126.421875 1.63Base

1.63
100,000.000

126,270.21
126,270.219

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

2.000 126.875000Local1.000000
126.875000 3.26Base

3.26
200,000.000

252,540.43
252,540.4313

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

4.000 126.890625Local1.000000
126.890625 6.52Base

6.52
400,000.000

505,080.86
505,080.8616

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

5.000 126.921875Local1.000000
126.921875 8.15Base

8.15
500,000.000

631,351.08
631,351.0815

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

2.000 126.906250Local1.000000
126.906250 3.26Base

3.26
200,000.000

252,540.43
252,540.4314
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STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 126.359375Local1.000000
126.359375 1.63Base

1.63
100,000.000

126,015.62
126,015.6221

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

2.000 126.015625Local1.000000
126.015625 3.26Base

3.26
200,000.000

252,031.25
252,031.2522

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

2.000 126.468750Local1.000000
126.468750 3.26Base

3.26
200,000.000

252,031.25
252,031.2526

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 126.625000Local1.000000
126.625000 1.63Base

1.63
100,000.000

125,968.75
125,968.7519

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 126.421875Local1.000000
126.421875 1.63Base

1.63
100,000.000

126,270.21
126,270.2129

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

2.000 126.484375Local1.000000
126.484375 3.26Base

3.26
200,000.000

252,031.25
252,031.2527

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 126.546875Local1.000000
126.546875 1.63Base

1.63
100,000.000

126,015.63
126,015.6323

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

3.000 126.578125Local1.000000
126.578125 4.89Base

4.89
300,000.000

377,906.25
377,906.2520

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 126.531250Local1.000000
126.531250 1.63Base

1.63
100,000.000

126,015.63
126,015.6324

STATE STREET GLOBAL MKTS/BOS03 Dec 2015
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2.000 126.609375Local1.000000
126.609375 3.26Base

3.26
200,000.000

252,031.25
252,031.2525

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

3.000 126.406250Local1.000000
126.406250 4.89Base

4.89
300,000.000

378,810.65
378,810.6530

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 126.031250Local1.000000
126.031250 1.63Base

1.63
100,000.000

126,015.62
126,015.6228

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

4.000 126.453125Local1.000000
126.453125 6.52Base

6.52
400,000.000

505,080.86
505,080.8631

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

7.000 125.671875Local1.000000
125.671875 11.41Base

11.41
700,000.000

883,163.57
883,163.5735

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

3.000 125.687500Local1.000000
125.687500 4.89Base

4.89
300,000.000

377,578.13
377,578.1334

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

13.000 125.796875Local1.000000
125.796875 21.19Base

21.19
1,300,000.000

1,641,512.80
1,641,512.8036

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

3.000 126.296875Local1.000000
126.296875 4.89Base

4.89
300,000.000

378,810.64
378,810.6437

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 126.265625Local1.000000
126.265625 3.26Base

3.26
200,000.000

252,540.43
252,540.4339

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 125.875000Local1.000000 3.26 252,540.43
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125.875000 3.26Base200,000.000 252,540.4341

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 125.843750Local1.000000
125.843750 3.26Base

3.26
200,000.000

252,540.43
252,540.4343

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

5.000 125.828125Local1.000000
125.828125 8.15Base

8.15
500,000.000

631,351.08
631,351.0838

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 125.859375Local1.000000
125.859375 3.26Base

3.26
200,000.000

252,540.43
252,540.4342

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 126.281250Local1.000000
126.281250 3.26Base

3.26
200,000.000

252,540.43
252,540.4340

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

2.000 126.328125Local1.000000
126.328125 3.26Base

3.26
200,000.000

252,540.43
252,540.4344

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

3.000 126.343750Local1.000000
126.343750 4.89Base

4.89
300,000.000

378,984.38
378,984.3848

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

2.000 126.546875Local1.000000
126.546875 3.26Base

3.26
200,000.000

252,540.43
252,540.4357

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 126.437500Local1.000000
126.437500 1.63Base

1.63
100,000.000

126,270.22
126,270.2256

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 126.453125Local1.000000
126.453125 1.63Base

1.63
100,000.000

126,270.21
126,270.2155
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STATE STREET GLOBAL MKTS/BOS10 Dec 2015

2.000 126.609375Local1.000000
126.609375 3.26Base

3.26
200,000.000

252,540.43
252,540.4354

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 126.578125Local1.000000
126.578125 1.63Base

1.63
100,000.000

126,270.21
126,270.2149

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 126.390625Local1.000000
126.390625 1.63Base

1.63
100,000.000

126,270.22
126,270.2250

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 126.468750Local1.000000
126.468750 1.63Base

1.63
100,000.000

126,270.22
126,270.2253

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

4.000 126.531250Local1.000000
126.531250 6.52Base

6.52
400,000.000

505,080.86
505,080.8651

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

3.000 126.515625Local1.000000
126.515625 4.89Base

4.89
300,000.000

378,810.64
378,810.6452

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 126.671875Local1.000000
126.671875 1.63Base

1.63
100,000.000

126,270.21
126,270.2158

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

16.000 126.906250Local1.000000
126.906250 26.08Base

26.08
1,600,000.000

2,020,323.44
2,020,323.4459

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

16.000 126.890625Local1.000000
126.890625 26.08Base

26.08
1,600,000.000

2,020,323.44
2,020,323.4460

STATE STREET GLOBAL MKTS/BOS11 Dec 2015
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9.000 126.953125Local1.000000
126.953125 14.67Base

14.67
900,000.000

1,136,431.94
1,136,431.9461

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

7.000 126.937500Local1.000000
126.937500 11.41Base

11.41
700,000.000

883,891.50
883,891.5062

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

6.000 127.125000Local1.000000
127.125000 9.78Base

9.78
600,000.000

757,621.29
757,621.2968

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

10.000 127.109375Local1.000000
127.109375 16.30Base

16.30
1,000,000.000

1,267,998.15
1,267,998.1567

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

5.000 126.281250Local1.000000
126.281250 8.15Base

8.15
500,000.000

631,351.08
631,351.0874

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

5.000 126.046875Local1.000000
126.046875 8.15Base

8.15
500,000.000

631,351.07
631,351.0772

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

4.000 126.250000Local1.000000
126.250000 6.52Base

6.52
400,000.000

505,080.86
505,080.8675

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

2.000 126.218750Local1.000000
126.218750 3.26Base

3.26
200,000.000

252,540.43
252,540.4371

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

2.000 126.328125Local1.000000
126.328125 3.26Base

3.26
200,000.000

252,540.43
252,540.4377

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

6.000 126.234375Local1.000000 9.78 757,621.29
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126.234375 9.78Base600,000.000 757,621.2973

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 126.265625Local1.000000
126.265625 1.63Base

1.63
100,000.000

126,270.22
126,270.2270

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

5.000 126.296875Local1.000000
126.296875 8.15Base

8.15
500,000.000

631,351.07
631,351.0769

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

6.000 126.312500Local1.000000
126.312500 9.78Base

9.78
600,000.000

757,621.29
757,621.2980

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 125.984375Local1.000000
125.984375 1.63Base

1.63
100,000.000

126,270.21
126,270.2176

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

2.000 126.015625Local1.000000
126.015625 3.26Base

3.26
200,000.000

252,540.43
252,540.4379

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 126.203125Local1.000000
126.203125 1.63Base

1.63
100,000.000

126,270.22
126,270.2278

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

27.000 125.875000Local1.000000
125.875000 44.01Base

44.01
2,700,000.000

3,409,295.80
3,409,295.8083

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

2.000 126.093750Local1.000000
126.093750 3.26Base

3.26
200,000.000

252,540.43
252,540.4389

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

3.000 126.046875Local1.000000
126.046875 4.89Base

4.89
300,000.000

378,810.64
378,810.6490
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STATE STREET GLOBAL MKTS/BOS17 Dec 2015

3.000 126.062500Local1.000000
126.062500 4.89Base

4.89
300,000.000

378,810.65
378,810.6591

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

1.000 126.140625Local1.000000
126.140625 1.63Base

1.63
100,000.000

126,270.21
126,270.2185

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

3.000 126.078125Local1.000000
126.078125 4.89Base

4.89
300,000.000

378,810.65
378,810.6584

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

3.000 126.031250Local1.000000
126.031250 4.89Base

4.89
300,000.000

378,810.65
378,810.6588

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

3.000 126.125000Local1.000000
126.125000 4.89Base

4.89
300,000.000

378,810.64
378,810.6487

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

5.000 126.015625Local1.000000
126.015625 8.15Base

8.15
500,000.000

631,351.08
631,351.0886

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

11.000 126.468750Local1.000000
126.468750 17.93Base

17.93
1,100,000.000

1,388,972.36
1,388,972.3694

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

2.000 126.484375Local1.000000
126.484375 3.26Base

3.26
200,000.000

252,540.43
252,540.4392

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

2.000 126.453125Local1.000000
126.453125 3.26Base

3.26
200,000.000

252,540.43
252,540.4393

STATE STREET GLOBAL MKTS/BOS21 Dec 2015
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1.000 126.375000Local1.000000
126.375000 1.63Base

1.63
100,000.000

126,270.22
126,270.2295

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 126.406250Local1.000000
126.406250 1.63Base

1.63
100,000.000

126,270.22
126,270.2296

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

2.000 126.421875Local1.000000
126.421875 3.26Base

3.26
200,000.000

252,540.43
252,540.4398

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 126.468750Local1.000000
126.468750 1.63Base

1.63
100,000.000

126,270.21
126,270.2197

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 126.437500Local1.000000
126.437500 1.63Base

1.63
100,000.000

126,270.21
126,270.2199

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

2.000 126.328125Local1.000000
126.328125 3.26Base

3.26
200,000.000

252,540.43
252,540.43101

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

1.000 126.453125Local1.000000
126.453125 1.63Base

1.63
100,000.000

126,270.22
126,270.22100

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

8.000 126.062500Local1.000000
126.062500 13.04Base

13.04
800,000.000

1,010,161.72
1,010,161.72102

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

1.000 126.046875Local1.000000
126.046875 1.63Base

1.63
100,000.000

126,437.50
126,437.50103

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

2.000 126.046875Local1.000000 3.26 252,875.00
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126.046875 3.26Base200,000.000 252,875.00108

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

2.000 125.937500Local1.000000
125.937500 3.26Base

3.26
200,000.000

252,875.00
252,875.00107

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

2.000 126.031250Local1.000000
126.031250 3.26Base

3.26
200,000.000

252,875.00
252,875.00104

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

2.000 126.015625Local1.000000
126.015625 3.26Base

3.26
200,000.000

252,875.00
252,875.00105

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

1.000 125.953125Local1.000000
125.953125 1.63Base

1.63
100,000.000

126,437.50
126,437.50106

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

2.000 126.031250Local1.000000
126.031250 3.26Base

3.26
200,000.000

252,906.25
252,906.25109

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 126.046875Local1.000000
126.046875 1.63Base

1.63
100,000.000

126,328.13
126,328.13113

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 125.968750Local1.000000
125.968750 1.63Base

1.63
100,000.000

126,328.12
126,328.12112

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

2.000 125.984375Local1.000000
125.984375 3.26Base

3.26
200,000.000

252,703.13
252,703.13110

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

4.000 126.093750Local1.000000
126.093750 6.52Base

6.52
400,000.000

505,312.50
505,312.50114
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STATE STREET GLOBAL MKTS/BOS29 Dec 2015

4.000 126.078125Local1.000000
126.078125 6.52Base

6.52
400,000.000

505,015.63
505,015.63111

ADI0BH3X8 Total

534.64 41,418,362.47328.000 Local

534.64 41,418,362.47Base32,800,000.000

STATE STREET GLOBAL MKTS/BOSADI0BHMB5 US 10YR NOTE (CBT)DEC15 23 Oct 2015XCBT 20151221

2.000 128.531250Local1.000000
128.531250 3.26Base

3.26
200,000.000

258,375.00
258,375.00209

STATE STREET GLOBAL MKTS/BOS23 Oct 2015

1.000 128.515625Local1.000000
128.515625 1.63Base

1.63
100,000.000

129,218.75
129,218.75211

STATE STREET GLOBAL MKTS/BOS23 Oct 2015

1.000 128.546875Local1.000000
128.546875 1.63Base

1.63
100,000.000

129,218.75
129,218.75212

STATE STREET GLOBAL MKTS/BOS23 Oct 2015

1.000 128.500000Local1.000000
128.500000 1.63Base

1.63
100,000.000

129,218.75
129,218.75210

STATE STREET GLOBAL MKTS/BOS23 Oct 2015

3.000 128.593750Local1.000000
128.593750 4.89Base

4.89
300,000.000

387,250.00
387,250.00213

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

5.000 128.671875Local1.000000
128.671875 8.15Base

8.15
500,000.000

644,453.13
644,453.13217

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

2.000 128.843750Local1.000000
128.843750 3.26Base

3.26
200,000.000

257,406.25
257,406.25225

STATE STREET GLOBAL MKTS/BOS27 Oct 2015
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2.000 128.859375Local1.000000
128.859375 3.26Base

3.26
200,000.000

257,843.75
257,843.75218

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

3.000 128.968750Local1.000000
128.968750 4.89Base

4.89
300,000.000

386,109.38
386,109.38224

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

3.000 128.984375Local1.000000
128.984375 4.89Base

4.89
300,000.000

386,687.50
386,687.50221

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

1.000 128.906250Local1.000000
128.906250 1.63Base

1.63
100,000.000

128,703.12
128,703.12226

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

5.000 128.953125Local1.000000
128.953125 8.15Base

8.15
500,000.000

643,453.13
643,453.13223

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

3.000 128.921875Local1.000000
128.921875 4.89Base

4.89
300,000.000

386,796.88
386,796.88219

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

6.000 128.937500Local1.000000
128.937500 9.78Base

9.78
600,000.000

773,750.01
773,750.01220

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

1.000 129.062500Local1.000000
129.062500 1.63Base

1.63
100,000.000

128,687.50
128,687.50222

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

5.000 128.187500Local1.000000
128.187500 8.15Base

8.15
500,000.000

643,515.63
643,515.63229

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

2.000 128.171875Local1.000000 3.26 257,406.25
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128.171875 3.26Base200,000.000 257,406.25228

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

2.000 127.421875Local1.000000
127.421875 3.26Base

3.26
200,000.000

257,406.25
257,406.25234

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 126.125000Local1.000000
126.125000 3.26Base

3.26
200,000.000

252,031.25
252,031.25268

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

6.000 126.171875Local1.000000
126.171875 9.78Base

9.78
600,000.000

756,328.12
756,328.12270

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

11.000 126.234375Local1.000000
126.234375 17.93Base

17.93
1,100,000.000

1,387,078.14
1,387,078.14272

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 126.093750Local1.000000
126.093750 3.26Base

3.26
200,000.000

252,062.51
252,062.51269

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

7.000 126.109375Local1.000000
126.109375 11.41Base

11.41
700,000.000

882,437.50
882,437.50271

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

4.000 126.218750Local1.000000
126.218750 6.52Base

6.52
400,000.000

514,859.37
514,859.37274

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

3.000 126.500000Local1.000000
126.500000 4.89Base

4.89
300,000.000

378,984.37
378,984.37292

STATE STREET GLOBAL MKTS/BOS17 Nov 2015 CANCEL

-3.000 126.500000Local1.000000
126.500000 -4.89Base

-4.89
-300,000.000

-378,984.37
-378,984.37292
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STATE STREET GLOBAL MKTS/BOS17 Nov 2015

3.000 126.500000Local1.000000
126.500000 4.89Base

4.89
300,000.000

378,937.50
378,937.50293

STATE STREET GLOBAL MKTS/BOS18 Nov 2015

4.000 126.687500Local1.000000
126.687500 6.52Base

6.52
400,000.000

515,015.63
515,015.63294

STATE STREET GLOBAL MKTS/BOS18 Nov 2015 CANCEL

-4.000 126.687500Local1.000000
126.687500 -6.52Base

-6.52
-400,000.000

-515,015.63
-515,015.63294

STATE STREET GLOBAL MKTS/BOS18 Nov 2015

4.000 126.687500Local1.000000
126.687500 6.52Base

6.52
400,000.000

507,718.76
507,718.76295

STATE STREET GLOBAL MKTS/BOS18 Nov 2015 CANCEL

-4.000 126.687500Local1.000000
126.687500 -6.52Base

-6.52
-400,000.000

-507,718.76
-507,718.76295

STATE STREET GLOBAL MKTS/BOS18 Nov 2015

4.000 126.687500Local1.000000
126.687500 6.52Base

6.52
400,000.000

515,015.63
515,015.63296

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

4.000 126.640625Local1.000000
126.640625 6.52Base

6.52
400,000.000

514,750.00
514,750.00301

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

5.000 126.703125Local1.000000
126.703125 8.15Base

8.15
500,000.000

643,609.37
643,609.37297

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

3.000 126.656250Local1.000000
126.656250 4.89Base

4.89
300,000.000

385,812.50
385,812.50302

STATE STREET GLOBAL MKTS/BOS19 Nov 2015
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1.000 126.609375Local1.000000
126.609375 1.63Base

1.63
100,000.000

128,656.25
128,656.25299

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

4.000 126.671875Local1.000000
126.671875 6.52Base

6.52
400,000.000

513,546.88
513,546.88303

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

2.000 126.687500Local1.000000
126.687500 3.26Base

3.26
200,000.000

257,312.50
257,312.50298

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 126.625000Local1.000000
126.625000 1.63Base

1.63
100,000.000

128,656.25
128,656.25300

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

2.000 126.718750Local1.000000
126.718750 3.26Base

3.26
200,000.000

257,250.00
257,250.00304

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 126.781250Local1.000000
126.781250 1.63Base

1.63
100,000.000

127,687.50
127,687.50306

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 126.828125Local1.000000
126.828125 1.63Base

1.63
100,000.000

127,609.38
127,609.38305

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

87.000 126.816182Local1.000000
126.816182 166.17Base

166.17
8,700,000.000

11,057,890.65
11,057,890.65327

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

100.000 126.816182Local1.000000
126.816182 191.00Base

191.00
10,000,000.000

12,666,828.17
12,666,828.17328

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

93.000 126.816182Local1.000000 177.63 11,768,828.16
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126.816182 177.63Base9,300,000.000 11,768,828.16329
ADI0BHMB5 Total

715.73 49,702,687.66391.000 Local

715.73 49,702,687.66Base39,100,000.000

STATE STREET GLOBAL MKTS/BOSADI0BJ397 US 5YR NOTE (CBT) MAR16 24 Nov 2015XCBT 20160331

7.000 118.593750Local1.000000
118.593750 11.41Base

11.41
700,000.000

830,101.57
830,101.573

STATE STREET GLOBAL MKTS/BOS24 Nov 2015 CANCEL

-7.000 118.593750Local1.000000
118.593750 -11.41Base

-11.41
-700,000.000

-830,101.57
-830,101.573

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

7.000 118.593750Local1.000000
118.593750 11.41Base

11.41
700,000.000

830,156.25
830,156.254

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

2.000 118.304688Local1.000000
118.304688 3.26Base

3.26
200,000.000

236,578.13
236,578.1324

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

19.000 118.671875Local1.000000
118.671875 30.97Base

30.97
1,900,000.000

2,253,132.82
2,253,132.8248

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 118.703125Local1.000000
118.703125 1.63Base

1.63
100,000.000

118,585.94
118,585.9446

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

9.000 118.687500Local1.000000
118.687500 14.67Base

14.67
900,000.000

1,067,273.44
1,067,273.4447

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

7.000 118.679688Local1.000000
118.679688 11.41Base

11.41
700,000.000

830,101.56
830,101.5650
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STATE STREET GLOBAL MKTS/BOS08 Dec 2015

7.000 118.695313Local1.000000
118.695313 11.41Base

11.41
700,000.000

830,101.57
830,101.5749

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

2.000 118.601563Local1.000000
118.601563 3.26Base

3.26
200,000.000

237,171.88
237,171.8827

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

2.000 118.726563Local1.000000
118.726563 3.26Base

3.26
200,000.000

237,171.88
237,171.8837

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

10.000 118.742188Local1.000000
118.742188 16.30Base

16.30
1,000,000.000

1,185,859.38
1,185,859.3841

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

2.000 118.773438Local1.000000
118.773438 3.26Base

3.26
200,000.000

237,171.88
237,171.8833

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

15.000 118.742188Local1.000000
118.742188 24.45Base

24.45
1,500,000.000

1,778,789.07
1,778,789.0740

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

4.000 118.765625Local1.000000
118.765625 6.52Base

6.52
400,000.000

474,343.75
474,343.7532

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

5.000 118.773438Local1.000000
118.773438 8.15Base

8.15
500,000.000

592,929.69
592,929.6930

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 118.757813Local1.000000
118.757813 1.63Base

1.63
100,000.000

118,585.94
118,585.9429

STATE STREET GLOBAL MKTS/BOS08 Dec 2015
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2.000 118.687500Local1.000000
118.687500 3.26Base

3.26
200,000.000

237,171.88
237,171.8836

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

9.000 118.750000Local1.000000
118.750000 14.67Base

14.67
900,000.000

1,067,273.44
1,067,273.4438

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

13.000 118.679688Local1.000000
118.679688 21.19Base

21.19
1,300,000.000

1,541,617.19
1,541,617.1935

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

12.000 118.734375Local1.000000
118.734375 19.56Base

19.56
1,200,000.000

1,423,031.26
1,423,031.2634

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

8.000 118.757813Local1.000000
118.757813 13.04Base

13.04
800,000.000

948,687.50
948,687.5043

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

4.000 118.718750Local1.000000
118.718750 6.52Base

6.52
400,000.000

474,343.75
474,343.7528

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

14.000 118.750000Local1.000000
118.750000 22.82Base

22.82
1,400,000.000

1,660,203.13
1,660,203.1331

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

5.000 118.671875Local1.000000
118.671875 8.15Base

8.15
500,000.000

592,929.69
592,929.6944

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

2.000 118.695313Local1.000000
118.695313 3.26Base

3.26
200,000.000

237,171.88
237,171.8845

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

3.000 118.664063Local1.000000 4.89 355,757.81
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118.664063 4.89Base300,000.000 355,757.8139

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

18.000 118.710938Local1.000000
118.710938 29.34Base

29.34
1,800,000.000

2,134,546.88
2,134,546.8842

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

9.000 118.710938Local1.000000
118.710938 14.67Base

14.67
900,000.000

1,067,273.44
1,067,273.4451

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

9.000 118.718750Local1.000000
118.718750 14.67Base

14.67
900,000.000

1,067,343.75
1,067,343.7557

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 118.734375Local1.000000
118.734375 1.63Base

1.63
100,000.000

118,593.75
118,593.7554

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

7.000 118.687500Local1.000000
118.687500 11.41Base

11.41
700,000.000

830,703.13
830,703.1358

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 118.742188Local1.000000
118.742188 1.63Base

1.63
100,000.000

118,593.75
118,593.7555

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 118.679688Local1.000000
118.679688 1.63Base

1.63
100,000.000

118,593.75
118,593.7556

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

6.000 118.695313Local1.000000
118.695313 9.78Base

9.78
600,000.000

711,562.50
711,562.5053

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

9.000 118.703125Local1.000000
118.703125 14.67Base

14.67
900,000.000

1,067,289.07
1,067,289.0752
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STATE STREET GLOBAL MKTS/BOS09 Dec 2015

2.000 118.726563Local1.000000
118.726563 3.26Base

3.26
200,000.000

237,531.25
237,531.2559

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

12.000 118.718750Local1.000000
118.718750 19.56Base

19.56
1,200,000.000

1,425,265.63
1,425,265.6362

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 118.695313Local1.000000
118.695313 1.63Base

1.63
100,000.000

118,773.44
118,773.4464

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

6.000 118.687500Local1.000000
118.687500 9.78Base

9.78
600,000.000

712,593.75
712,593.7560

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

8.000 118.710938Local1.000000
118.710938 13.04Base

13.04
800,000.000

950,187.50
950,187.5063

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

2.000 118.734375Local1.000000
118.734375 3.26Base

3.26
200,000.000

237,109.38
237,109.3867

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 118.679688Local1.000000
118.679688 1.63Base

1.63
100,000.000

118,773.44
118,773.4465

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

8.000 118.742188Local1.000000
118.742188 13.04Base

13.04
800,000.000

950,187.50
950,187.5066

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

3.000 118.703125Local1.000000
118.703125 4.89Base

4.89
300,000.000

356,296.88
356,296.8861

STATE STREET GLOBAL MKTS/BOS10 Dec 2015
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12.000 118.843750Local1.000000
118.843750 19.56Base

19.56
1,200,000.000

1,424,070.32
1,424,070.3271

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

2.000 118.828125Local1.000000
118.828125 3.26Base

3.26
200,000.000

237,375.00
237,375.0072

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

26.000 118.835938Local1.000000
118.835938 42.38Base

42.38
2,600,000.000

3,083,750.01
3,083,750.0170

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

3.000 118.851563Local1.000000
118.851563 4.89Base

4.89
300,000.000

356,578.13
356,578.1369

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

5.000 119.039063Local1.000000
119.039063 8.15Base

8.15
500,000.000

592,304.69
592,304.6973

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

7.000 119.101563Local1.000000
119.101563 11.41Base

11.41
700,000.000

828,625.00
828,625.0080

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

4.000 119.031250Local1.000000
119.031250 6.52Base

6.52
400,000.000

473,414.06
473,414.0679

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

2.000 119.078125Local1.000000
119.078125 3.26Base

3.26
200,000.000

236,750.00
236,750.0082

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

16.000 119.085938Local1.000000
119.085938 26.08Base

26.08
1,600,000.000

1,893,109.38
1,893,109.3875

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

2.000 119.125000Local1.000000 3.26 236,820.31
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119.125000 3.26Base200,000.000 236,820.3183

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

7.000 119.125000Local1.000000
119.125000 11.41Base

11.41
700,000.000

828,085.93
828,085.9374

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

2.000 119.132813Local1.000000
119.132813 3.26Base

3.26
200,000.000

236,750.00
236,750.0081

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

4.000 118.695313Local1.000000
118.695313 6.52Base

6.52
400,000.000

474,617.20
474,617.2097

ADI0BJ397 Total

588.43 42,809,609.53361.000 Local

588.43 42,809,609.53Base36,100,000.000

STATE STREET GLOBAL MKTS/BOSADI0CPBK8 US LONG BOND(CBT) DEC15 24 Nov 2015XCBT 20151221

5.000 154.937500Local1.000000
154.937500 8.15Base

8.15
500,000.000

777,656.50
777,656.5015

STATE STREET GLOBAL MKTS/BOSADI0FPDQ0 US 2YR NOTE (CBT) DEC15 02 Oct 2015XCBT 20151231

53.000 109.710938Local1.000000
109.710938 86.39Base

86.39
10,600,000.000

11,597,203.17
11,597,203.1711

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

33.000 109.523438Local1.000000
109.523438 53.79Base

53.79
6,600,000.000

7,230,093.75
7,230,093.7512

STATE STREET GLOBAL MKTS/BOS09 Oct 2015 CANCEL

-33.000 109.523438Local1.000000
109.523438 -53.79Base

-53.79
-6,600,000.000

-7,230,093.75
-7,230,093.7512

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

15.000 109.523438Local1.000000
109.523438 24.45Base

24.45
3,000,000.000

3,286,406.25
3,286,406.2516
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STATE STREET GLOBAL MKTS/BOS09 Oct 2015

30.000 109.523438Local1.000000
109.523438 48.90Base

48.90
6,000,000.000

6,572,812.50
6,572,812.5019

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

3.000 109.054688Local1.000000
109.054688 4.89Base

4.89
600,000.000

654,750.00
654,750.0033

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

21.000 109.031250Local1.000000
109.031250 34.23Base

34.23
4,200,000.000

4,583,062.51
4,583,062.5132

ADI0FPDQ0 Total

198.86 26,694,234.43122.000 Local

198.86 26,694,234.43Base24,400,000.000

STATE STREET GLOBAL MKTS/BOSADI0G8WX1 US 2YR NOTE (CBT) MAR16 02 Dec 2015XCBT 20160331

20.000 108.757813Local1.000000
108.757813 32.60Base

32.60
4,000,000.000

4,350,640.63
4,350,640.635

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 108.765625Local1.000000
108.765625 1.63Base

1.63
200,000.000

217,546.87
217,546.876

ADI0G8WX1 Total

34.23 4,568,187.5021.000 Local

34.23 4,568,187.50Base4,200,000.000

STATE STREET GLOBAL MKTS/BOSADI0GV1F3 US LONG BOND(CBT) MAR16 30 Nov 2015XCBT 20160321

3.000 154.031300Local1.000000
154.031300 4.68Base

4.68
300,000.000

460,710.94
460,710.943

1,736.000 Local
Base

2,918.08
2,918.08

230,212,683.82
230,212,683.82191,650,000.000

US DOLLAR Total
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FUTURE BUY TO CLOSE  Total
2,487.000

605,150,000.000 Base 3,957.05 335,982,609.11

FUTURE BUY TO OPEN
AUSTRALIAN DOLLAR

STATE STREET GLOBAL MKTS/BOSADI0DBLR2 AUST 10Y BOND FUT DEC15 09 Oct 2015XSFE 20151215

1.000 97.285000Local1.364815
71.280723 1.36Base

1.85
100,000.000

128,599.64
94,224.9677

STATE STREET GLOBAL MKTS/BOS09 Oct 2015 CANCEL

-1.000 97.285000Local1.364815
71.280723 -1.36Base

-1.85
-100,000.000

-128,599.64
-94,224.9677

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

15.000 97.275000Local1.364815
71.273396 20.33Base

27.75
1,500,000.000

1,927,476.45
1,412,262.0680

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

5.000 97.280000Local1.364815
71.277060 6.78Base

9.25
500,000.000

642,745.10
470,939.3678

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

13.000 97.270000Local1.364815
71.269733 17.62Base

24.05
1,300,000.000

1,669,822.44
1,223,478.9679

STATE STREET GLOBAL MKTS/BOS14 Oct 2015

1.000 97.315000Local1.378360
70.602020 1.34Base

1.85
100,000.000

128,903.80
93,519.6987

STATE STREET GLOBAL MKTS/BOS14 Oct 2015

3.000 97.320000Local1.378360
70.605647 4.03Base

5.55
300,000.000

386,863.68
280,669.5586

STATE STREET GLOBAL MKTS/BOS06 Nov 2015
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9.000 97.195000Local1.421969
68.352404 11.71Base

16.65
900,000.000

1,149,230.97
808,196.92138

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

11.000 97.200000Local1.421969
68.355921 14.31Base

20.35
1,100,000.000

1,405,167.94
988,184.65137

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

10.000 97.190000Local1.421969
68.348888 0.00Base

0.00
1,000,000.000

1,276,421.50
897,643.69136

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

4.000 97.105000Local1.419648
68.400758 5.21Base

7.40
400,000.000

507,171.04
357,251.26143

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

6.000 97.080000Local1.419648
68.383148 7.82Base

11.10
600,000.000

759,265.56
534,826.63144

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

4.000 97.090000Local1.419648
68.390192 5.21Base

7.40
400,000.000

506,574.32
356,830.93145

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

3.000 97.085000Local1.419648
68.386670 3.91Base

5.55
300,000.000

379,781.73
267,518.24146

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

3.000 97.095000Local1.419648
68.393714 3.91Base

5.55
300,000.000

380,079.84
267,728.23147

STATE STREET GLOBAL MKTS/BOS11 Nov 2015

4.000 97.085000Local1.417033
68.512872 5.22Base

7.40
400,000.000

506,375.64
357,349.22149

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

5.000 97.070000Local1.405778 9.25 632,225.10
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69.050732 6.58Base500,000.000 449,733.24162

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

1.000 97.075000Local1.405778
69.054289 1.32Base

1.85
100,000.000

126,494.62
89,981.93161

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

2.000 97.060000Local1.405778
69.043619 2.63Base

3.70
200,000.000

252,691.74
179,752.24160

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

7.000 97.065000Local1.405778
69.047175 9.21Base

12.95
700,000.000

884,768.01
629,379.61159

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

3.000 97.100000Local1.382552
70.232440 4.01Base

5.55
300,000.000

380,229.09
275,019.74170

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

9.000 97.085000Local1.382552
70.221590 12.04Base

16.65
900,000.000

1,139,345.19
824,088.49174

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

6.000 97.115000Local1.382552
70.243289 8.03Base

11.10
600,000.000

761,354.04
550,687.45167

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

2.000 97.090000Local1.382552
70.225207 2.68Base

3.70
200,000.000

253,287.16
183,202.63173

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

18.000 97.080000Local1.382552
70.217974 24.09Base

33.30
1,800,000.000

2,277,796.68
1,647,530.57172

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

5.000 97.075000Local1.382552
70.214357 6.69Base

9.25
500,000.000

632,473.10
457,467.86175
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STATE STREET GLOBAL MKTS/BOS20 Nov 2015

6.000 97.095000Local1.382552
70.228823 8.03Base

11.10
600,000.000

760,159.68
549,823.57171

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

4.000 97.110000Local1.382552
70.239673 5.35Base

7.40
400,000.000

507,370.16
366,980.89166

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

1.000 97.120000Local1.382552
70.246906 1.34Base

1.85
100,000.000

126,942.16
91,817.28169

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

2.000 97.105000Local1.382552
70.236056 2.68Base

3.70
200,000.000

253,585.52
183,418.43168

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

5.000 97.085000Local1.391208
69.784676 6.65Base

9.25
500,000.000

632,969.55
454,978.37179

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

6.000 97.095000Local1.391208
69.791864 7.98Base

11.10
600,000.000

760,159.68
546,402.61178

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

7.000 97.090000Local1.391208
69.788270 9.31Base

12.95
700,000.000

886,505.06
637,219.64176

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

5.000 97.105000Local1.391208
69.799052 6.65Base

9.25
500,000.000

633,963.80
455,693.04177

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

4.000 97.055000Local1.381025
70.277511 5.36Base

7.40
400,000.000

505,185.32
365,804.62187

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

Books Closed Prepared by State StreetPage 1875



NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDPurchase Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

11.000 97.030000Local1.381025
70.259409 14.74Base

20.35
1,100,000.000

1,386,538.78
1,003,992.53185

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

4.000 97.035000Local1.381025
70.263029 5.36Base

7.40
400,000.000

504,393.64
365,231.36180

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

6.000 97.060000Local1.381025
70.281132 8.04Base

11.10
600,000.000

758,075.22
548,922.16183

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

3.000 97.025000Local1.381025
70.255788 4.02Base

5.55
300,000.000

377,998.80
273,708.88189

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

2.000 97.020000Local1.381025
70.252168 2.68Base

3.70
200,000.000

251,900.44
182,401.07181

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

2.000 97.040000Local1.381025
70.266650 2.68Base

3.70
200,000.000

252,295.70
182,687.28184

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

2.000 97.045000Local1.381025
70.270270 2.68Base

3.70
200,000.000

252,394.66
182,758.94186

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

10.000 97.050000Local1.381025
70.273891 13.40Base

18.50
1,000,000.000

1,262,468.10
914,152.97182

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

8.000 97.065000Local1.381025
70.284752 10.72Base

14.80
800,000.000

1,011,163.44
732,183.30188

STATE STREET GLOBAL MKTS/BOS25 Nov 2015

2.000 97.085000Local1.380262 3.70 253,187.82
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70.338095 2.68Base200,000.000 183,434.61192

STATE STREET GLOBAL MKTS/BOS25 Nov 2015

5.000 97.105000Local1.380262
70.352585 6.70Base

9.25
500,000.000

633,963.80
459,306.86193

STATE STREET GLOBAL MKTS/BOS25 Nov 2015

2.000 97.110000Local1.380262
70.356208 2.68Base

3.70
200,000.000

253,685.08
183,794.87190

STATE STREET GLOBAL MKTS/BOS25 Nov 2015

2.000 97.095000Local1.380262
70.345340 2.68Base

3.70
200,000.000

253,386.56
183,578.60191

STATE STREET GLOBAL MKTS/BOS25 Nov 2015

5.000 97.090000Local1.380262
70.341718 6.70Base

9.25
500,000.000

633,217.90
458,766.45194

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

4.000 97.140000Local1.382266
70.275909 5.35Base

7.40
400,000.000

508,566.72
367,922.47198

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

6.000 97.130000Local1.366120
71.099171 8.13Base

11.10
600,000.000

762,251.22
557,967.98204

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

7.000 97.135000Local1.366120
71.102831 9.48Base

12.95
700,000.000

889,642.39
651,218.33205

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

7.000 97.125000Local1.366120
71.095511 9.48Base

12.95
700,000.000

888,944.07
650,707.16200

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

2.000 97.140000Local1.366120
71.106491 2.71Base

3.70
200,000.000

254,283.36
186,135.45199
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STATE STREET GLOBAL MKTS/BOS01 Dec 2015

7.000 97.120000Local1.366120
71.091851 9.48Base

12.95
700,000.000

888,595.12
650,451.73203

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

2.000 97.110000Local1.366120
71.084531 2.71Base

3.70
200,000.000

253,685.08
185,697.51202

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

5.000 97.115000Local1.366120
71.088191 6.77Base

9.25
500,000.000

634,461.70
464,426.04201

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 97.175000Local1.368270
71.020340 1.35Base

1.85
100,000.000

127,491.76
93,177.34210

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

6.000 97.165000Local1.368270
71.013031 8.11Base

11.10
600,000.000

764,349.78
558,624.96209

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 97.170000Local1.368270
71.016685 1.35Base

1.85
100,000.000

127,441.68
93,140.74211

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

7.000 97.025000Local1.361378
71.269699 9.51Base

12.95
700,000.000

881,997.20
647,870.91212

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

4.000 97.030000Local1.361378
71.273372 5.44Base

7.40
400,000.000

504,195.92
370,357.04215

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

2.000 97.125000Local1.361378
71.343154 2.72Base

3.70
200,000.000

253,984.02
186,563.92213

STATE STREET GLOBAL MKTS/BOS04 Dec 2015
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2.000 97.120000Local1.361378
71.339481 2.72Base

3.70
200,000.000

253,884.32
186,490.69218

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

5.000 97.135000Local1.361378
71.350499 6.79Base

9.25
500,000.000

635,458.85
466,776.20217

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

3.000 97.020000Local1.361378
71.266026 4.08Base

5.55
300,000.000

377,850.66
277,550.14214

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

2.000 97.110000Local1.361378
71.332136 2.72Base

3.70
200,000.000

253,685.08
186,344.34219

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

2.000 97.140000Local1.361378
71.354172 2.72Base

3.70
200,000.000

254,283.36
186,783.80216

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 97.055000Local1.375894
70.539591 2.69Base

3.70
200,000.000

252,592.66
183,584.39220

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 96.980000Local1.375894
70.485081 1.34Base

1.85
100,000.000

125,556.07
91,254.17222

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 97.065000Local1.375894
70.546859 2.69Base

3.70
200,000.000

252,790.86
183,728.44221

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

3.000 97.055000Local1.375894
70.539591 4.03Base

5.55
300,000.000

378,888.99
275,376.58228

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 96.995000Local1.375894 1.85 125,703.70
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70.495983 1.34Base100,000.000 91,361.47231

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 97.010000Local1.375894
70.506885 3.49Base

4.80
200,000.000

251,703.08
182,937.84230

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 96.995000Local1.375894
70.495983 1.34Base

1.85
100,000.000

125,703.70
91,361.47229

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 97.015000Local1.375894
70.510519 2.69Base

3.70
200,000.000

251,801.74
183,009.55225

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 97.005000Local1.375894
70.503251 1.74Base

2.40
100,000.000

125,802.24
91,433.09232

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

5.000 97.005000Local1.375894
70.503251 6.72Base

9.25
500,000.000

629,011.20
457,165.45224

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

5.000 97.055000Local1.375894
70.539591 6.72Base

9.25
500,000.000

631,481.65
458,960.97226

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 97.000000Local1.375894
70.499617 1.34Base

1.85
100,000.000

125,752.97
91,397.28227

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

3.000 97.045000Local1.386482
69.993696 4.00Base

5.55
300,000.000

378,591.99
273,059.43242

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

4.000 97.110000Local1.386482
70.040578 5.34Base

7.40
400,000.000

507,370.16
365,940.68240
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STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 97.090000Local1.386482
70.026153 1.33Base

1.85
100,000.000

126,643.58
91,341.67239

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

5.000 97.060000Local1.386482
70.004515 6.67Base

9.25
500,000.000

631,729.35
455,634.73241

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

13.000 97.085000Local1.369863
70.872051 17.56Base

24.05
1,300,000.000

1,645,720.83
1,201,376.22247

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

12.000 97.087500Local1.369863
70.873876 16.21Base

22.20
1,200,000.000

1,519,425.00
1,109,180.26246

ADI0DBLR2 Total

708.35 49,719,377.67392.000 Local

512.65 35,956,611.92Base39,200,000.000

STATE STREET GLOBAL MKTS/BOSADI0DBMG5 AUST 3YR BOND FUT DEC15 02 Oct 2015XSFE 20151215

2.000 98.210000Local1.423792
68.977772 2.60Base

3.70
200,000.000

224,487.24
157,668.569

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

10.000 98.180000Local1.411034
69.580180 13.11Base

18.50
1,000,000.000

1,121,501.00
794,807.9210

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

7.000 98.170000Local1.411034
69.573093 9.18Base

12.95
700,000.000

784,832.65
556,211.0111

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

3.000 98.200000Local1.364815
71.951144 4.07Base

5.55
300,000.000

336,637.29
246,654.1515

STATE STREET GLOBAL MKTS/BOS09 Oct 2015
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2.000 98.140000Local1.364815
71.907182 2.71Base

3.70
200,000.000

224,051.10
164,162.2516

STATE STREET GLOBAL MKTS/BOS15 Oct 2015

4.000 98.220000Local1.366961
71.852818 5.41Base

7.40
400,000.000

449,099.28
328,538.4717

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

12.000 98.210000Local1.378170
71.261165 16.11Base

22.20
1,200,000.000

1,346,923.44
977,327.5018

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

1.000 98.200000Local1.378170
71.253909 1.34Base

1.85
100,000.000

112,212.43
81,421.3319

STATE STREET GLOBAL MKTS/BOS22 Oct 2015

2.000 98.190000Local1.385425
70.873559 2.67Base

3.70
200,000.000

224,362.52
161,944.9020

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

101.000 98.240000Local1.412529
69.549015 132.28Base

186.85
10,100,000.000

11,346,062.25
8,032,445.5324

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

3.000 98.240000Local1.412529
69.549015 3.93Base

5.55
300,000.000

337,011.75
238,587.4923

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

81.000 98.150000Local1.398993
70.157606 107.11Base

149.85
8,100,000.000

9,076,590.27
6,487,945.4526

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

1.000 98.160000Local1.398993
70.164754 1.72Base

2.40
100,000.000

112,087.80
80,120.3427

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

21.000 98.160000Local1.398993 38.85 2,353,843.80
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70.164754 27.77Base2,100,000.000 1,682,527.2228

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

5.000 97.880000Local1.387540
70.542110 6.67Base

9.25
500,000.000

556,100.40
400,781.5333

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

2.000 97.840000Local1.381025
70.845930 2.68Base

3.70
200,000.000

222,193.58
160,890.3437

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

1.000 97.880000Local1.361378
71.897739 1.36Base

1.85
100,000.000

111,220.08
81,696.6940

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

19.000 97.855000Local1.369863
71.434151 25.66Base

35.15
1,900,000.000

2,111,717.00
1,541,553.4342

ADI0DBMG5 Total

513.00 31,050,933.88277.000 Local

366.38 22,175,284.11Base27,700,000.000

STATE STREET GLOBAL MKTS/BOSADI0H2NY1 AUST 3YR BOND FUT MAR16 10 Dec 2015XSFE 20160315

134.000 97.845000Local1.369863
71.426851 180.97Base

247.90
13,400,000.000

14,889,033.46
10,868,994.532

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

25.000 97.880000Local1.369863
71.452401 33.76Base

46.25
2,500,000.000

2,780,502.00
2,029,766.483

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

44.000 97.885000Local1.369863
71.456051 59.42Base

81.40
4,400,000.000

4,894,362.00
3,572,884.301

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

6.000 97.825000Local1.386386
70.561157 8.01Base

11.10
600,000.000

666,303.60
480,604.685
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STATE STREET GLOBAL MKTS/BOS11 Dec 2015

4.000 97.830000Local1.386386
70.564763 5.34Base

7.40
400,000.000

444,263.96
320,447.526

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 97.930000Local1.394311
70.235407 1.33Base

1.85
100,000.000

111,374.42
79,877.758

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

2.000 97.960000Local1.394311
70.256923 2.65Base

3.70
200,000.000

222,934.32
159,888.529

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

9.000 97.940000Local1.394311
70.242579 11.94Base

16.65
900,000.000

1,002,647.88
719,099.177

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

6.000 97.930000Local1.383030
70.808298 8.03Base

11.10
600,000.000

668,246.52
483,175.7210

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

5.000 97.940000Local1.385042
70.712657 6.68Base

9.25
500,000.000

557,026.60
402,173.0711

STATE STREET GLOBAL MKTS/BOS24 Dec 2015

4.000 97.940000Local1.375800
71.187673 5.38Base

7.40
400,000.000

445,621.28
323,899.7512

STATE STREET GLOBAL MKTS/BOS31 Dec 2015

1.000 97.960000Local1.372307
71.383444 1.35Base

1.85
100,000.000

111,467.16
81,226.1115

ADI0H2NY1 Total

445.85 26,793,783.20241.000 Local

324.86 19,522,037.60Base24,100,000.000

STATE STREET GLOBAL MKTS/BOSADI0H2P11 AUST 10Y BOND FUT MAR16 10 Dec 2015XSFE 20160315
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225.000 97.047500Local1.369863
70.844676 303.86Base

416.25
22,500,000.000

28,399,965.75
20,731,975.201

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

4.000 97.075000Local1.386386
70.020182 5.34Base

7.40
400,000.000

505,978.48
364,962.2011

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 97.105000Local1.386386
70.041821 1.33Base

1.85
100,000.000

126,792.76
91,455.608

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

2.000 97.072500Local1.386386
70.018379 2.67Base

3.70
200,000.000

252,939.62
182,445.317

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

3.000 97.077500Local1.386386
70.021985 4.00Base

5.55
300,000.000

379,558.29
273,775.336

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

4.000 97.070000Local1.386386
70.016575 5.34Base

7.40
400,000.000

505,780.08
364,819.094

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

4.000 97.065000Local1.386386
70.012969 5.34Base

7.40
400,000.000

505,581.72
364,676.015

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

2.000 97.082500Local1.386386
70.025592 2.67Base

3.70
200,000.000

253,138.14
182,588.509

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

6.000 97.067500Local1.386386
70.014772 8.01Base

11.10
600,000.000

758,521.32
547,121.3112

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

2.000 97.097500Local1.386386 3.70 253,436.30
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70.036411 2.67Base200,000.000 182,803.5613

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

2.000 97.080000Local1.386386
70.023788 2.67Base

3.70
200,000.000

253,088.52
182,552.7110

STATE STREET GLOBAL MKTS/BOS24 Dec 2015

4.000 97.155000Local1.375800
70.617096 5.38Base

7.40
400,000.000

509,166.32
370,087.4559

STATE STREET GLOBAL MKTS/BOS31 Dec 2015

4.000 97.135000Local1.372307
70.782267 5.39Base

7.40
400,000.000

508,367.08
370,447.0568

STATE STREET GLOBAL MKTS/BOS31 Dec 2015

2.000 97.140000Local1.372307
70.785910 2.70Base

3.70
200,000.000

254,283.36
185,296.2667

ADI0H2P11 Total

490.25 33,466,597.74265.000 Local

357.37 24,395,005.58Base26,500,000.000

1,175.000 Local
Base

2,157.45
1,561.26

141,030,692.49
102,048,939.21117,500,000.000

AUSTRALIAN DOLLAR Total

CANADIAN DOLLAR

STATE STREET GLOBAL MKTS/BOSADI0BJB64 CAN 10YR BOND FUT DEC15 02 Nov 2015XMOD 20151218

1.000 140.320000Local1.308650
107.225003 1.57Base

2.05
100,000.000

140,320.00
107,225.00211

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 139.820000Local1.310700
106.675822 1.56Base

2.05
100,000.000

139,820.00
106,675.82223

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 139.690000Local1.310700 2.05 139,690.00
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106.576638 1.56Base100,000.000 106,576.64216

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 139.860000Local1.310700
106.706340 1.56Base

2.05
100,000.000

139,860.00
106,706.34225

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 139.890000Local1.310700
106.729229 1.56Base

2.05
100,000.000

139,890.00
106,729.23217

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 139.740000Local1.310700
106.614786 1.56Base

2.05
100,000.000

139,740.00
106,614.79222

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 139.750000Local1.310700
106.622416 1.56Base

2.05
100,000.000

139,750.00
106,622.42224

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

2.000 139.760000Local1.310700
106.630045 3.13Base

4.10
200,000.000

279,520.00
213,260.09215

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 139.700000Local1.310700
106.584268 1.56Base

2.05
100,000.000

139,700.00
106,584.27219

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 139.720000Local1.310700
106.599527 1.56Base

2.05
100,000.000

139,720.00
106,599.53214

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 139.850000Local1.310700
106.698711 1.56Base

2.05
100,000.000

139,850.00
106,698.71221

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 139.870000Local1.310700
106.713970 1.56Base

2.05
100,000.000

139,870.00
106,713.97220
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STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 139.770000Local1.310700
106.637675 1.56Base

2.05
100,000.000

139,770.00
106,637.67218

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

13.000 140.140000Local1.310700
106.919966 20.33Base

26.65
1,300,000.000

1,821,820.00
1,389,959.56213

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

2.000 139.700000Local1.316600
106.106638 3.11Base

4.10
200,000.000

279,400.00
212,213.28238

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

1.000 139.720000Local1.316600
106.121829 1.56Base

2.05
100,000.000

139,720.00
106,121.83233

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

2.000 139.510000Local1.316600
105.962327 3.11Base

4.10
200,000.000

279,020.00
211,924.65234

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

1.000 139.640000Local1.316600
106.061066 1.56Base

2.05
100,000.000

139,640.00
106,061.07239

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

1.000 139.480000Local1.316600
105.939541 1.56Base

2.05
100,000.000

139,480.00
105,939.54236

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

1.000 139.690000Local1.316600
106.099043 1.56Base

2.05
100,000.000

139,690.00
106,099.04232

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

2.000 139.620000Local1.316600
106.045876 3.11Base

4.10
200,000.000

279,240.00
212,091.75235

STATE STREET GLOBAL MKTS/BOS05 Nov 2015
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1.000 139.600000Local1.316600
106.030685 1.56Base

2.05
100,000.000

139,600.00
106,030.69237

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 139.560000Local1.330750
104.873192 1.54Base

2.05
100,000.000

139,560.00
104,873.19242

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 139.600000Local1.330750
104.903250 1.54Base

2.05
100,000.000

139,600.00
104,903.25241

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 139.550000Local1.330750
104.865677 1.54Base

2.05
100,000.000

139,550.00
104,865.68240

STATE STREET GLOBAL MKTS/BOS12 Nov 2015

1.000 138.810000Local1.330550
104.325279 1.54Base

2.05
100,000.000

138,810.00
104,325.28261

STATE STREET GLOBAL MKTS/BOS12 Nov 2015

1.000 138.860000Local1.330550
104.362857 1.54Base

2.05
100,000.000

138,860.00
104,362.86266

STATE STREET GLOBAL MKTS/BOS12 Nov 2015

1.000 138.820000Local1.330550
104.332795 1.54Base

2.05
100,000.000

138,820.00
104,332.79264

STATE STREET GLOBAL MKTS/BOS12 Nov 2015

1.000 138.790000Local1.330550
104.310248 1.54Base

2.05
100,000.000

138,790.00
104,310.25260

STATE STREET GLOBAL MKTS/BOS12 Nov 2015

1.000 138.880000Local1.330550
104.377889 1.54Base

2.05
100,000.000

138,880.00
104,377.89267

STATE STREET GLOBAL MKTS/BOS12 Nov 2015

2.000 138.750000Local1.330550 4.10 277,500.00
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104.280185 3.08Base200,000.000 208,560.37265

STATE STREET GLOBAL MKTS/BOS12 Nov 2015

2.000 138.850000Local1.330550
104.355342 3.08Base

4.10
200,000.000

277,700.00
208,710.68259

STATE STREET GLOBAL MKTS/BOS12 Nov 2015

3.000 138.800000Local1.330550
104.317763 4.62Base

6.15
300,000.000

416,400.00
312,953.29262

STATE STREET GLOBAL MKTS/BOS12 Nov 2015

1.000 138.710000Local1.330550
104.250122 1.54Base

2.05
100,000.000

138,710.00
104,250.12268

STATE STREET GLOBAL MKTS/BOS12 Nov 2015

1.000 138.680000Local1.330550
104.227575 1.54Base

2.05
100,000.000

138,680.00
104,227.58263

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

1.000 139.400000Local1.333150
104.564378 1.54Base

2.05
100,000.000

139,400.00
104,564.38277

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

2.000 139.030000Local1.333150
104.286839 3.08Base

4.10
200,000.000

278,060.00
208,573.68269

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

1.000 139.180000Local1.333150
104.399355 1.54Base

2.05
100,000.000

139,180.00
104,399.35280

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

1.000 139.260000Local1.333150
104.459363 1.54Base

2.05
100,000.000

139,260.00
104,459.36276

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

3.000 139.230000Local1.333150
104.436860 4.61Base

6.15
300,000.000

417,690.00
313,310.58273
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STATE STREET GLOBAL MKTS/BOS13 Nov 2015

1.000 139.280000Local1.333150
104.474365 1.54Base

2.05
100,000.000

139,280.00
104,474.37278

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

2.000 139.040000Local1.333150
104.294340 3.08Base

4.10
200,000.000

278,080.00
208,588.68272

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

2.000 139.050000Local1.333150
104.301842 3.08Base

4.10
200,000.000

278,100.00
208,603.68270

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

1.000 139.060000Local1.333150
104.309343 1.54Base

2.05
100,000.000

139,060.00
104,309.34279

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

2.000 139.000000Local1.333150
104.264336 3.08Base

4.10
200,000.000

278,000.00
208,528.67275

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

1.000 139.210000Local1.333150
104.421858 1.54Base

2.05
100,000.000

139,210.00
104,421.86271

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

2.000 139.220000Local1.333150
104.429359 3.08Base

4.10
200,000.000

278,440.00
208,858.72274

STATE STREET GLOBAL MKTS/BOS16 Nov 2015

1.000 139.420000Local1.335300
104.410994 1.54Base

2.05
100,000.000

139,420.00
104,410.99283

STATE STREET GLOBAL MKTS/BOS16 Nov 2015

1.000 139.450000Local1.335300
104.433461 1.54Base

2.05
100,000.000

139,450.00
104,433.46282

STATE STREET GLOBAL MKTS/BOS16 Nov 2015
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2.000 139.430000Local1.335300
104.418483 3.07Base

4.10
200,000.000

278,860.00
208,836.97281

STATE STREET GLOBAL MKTS/BOS18 Nov 2015

1.000 139.440000Local1.335200
104.433793 1.54Base

2.05
100,000.000

139,440.00
104,433.79292

STATE STREET GLOBAL MKTS/BOS18 Nov 2015

1.000 139.410000Local1.335200
104.411324 1.54Base

2.05
100,000.000

139,410.00
104,411.32296

STATE STREET GLOBAL MKTS/BOS18 Nov 2015

2.000 139.430000Local1.335200
104.426303 3.07Base

4.10
200,000.000

278,860.00
208,852.61295

STATE STREET GLOBAL MKTS/BOS18 Nov 2015

1.000 139.460000Local1.335200
104.448772 1.54Base

2.05
100,000.000

139,460.00
104,448.77294

STATE STREET GLOBAL MKTS/BOS18 Nov 2015

3.000 139.450000Local1.335200
104.441282 4.61Base

6.15
300,000.000

418,350.00
313,323.85293

ADI0BJB64 Total

176.30 11,993,980.0086.000 Local

133.20 9,061,383.55Base8,600,000.000

STATE STREET GLOBAL MKTS/BOSADI0H73B2 CAN 10YR BOND FUT MAR16 23 Nov 2015XMOD 20160321

12.000 138.220000Local1.335750
103.477447 18.42Base

24.60
1,200,000.000

1,658,640.00
1,241,729.371

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

1.000 138.490000Local1.330800
104.065224 1.54Base

2.05
100,000.000

138,490.00
104,065.223

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

1.000 138.470000Local1.330800 2.05 138,470.00
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104.050195 1.54Base100,000.000 104,050.202
ADI0H73B2 Total

28.70 1,935,600.0014.000 Local

21.50 1,449,844.79Base1,400,000.000

100.000 Local
Base

205.00
154.70

13,929,580.00
10,511,228.3410,000,000.000

CANADIAN DOLLAR Total

EURO CURRENCY

GERMANY

STATE STREET GLOBAL MKTS/BOSADI0CWCG1 EURO BUXL 30Y BND DEC15 14 Oct 2015XEUR 20151208

1.000 155.920000Local0.874393
178.317987 0.97Base

0.85
100,000.000

155,920.00
178,317.9921

STATE STREET GLOBAL MKTS/BOSADI0DRCQ9 EURO-BUND FUTURE  DEC15 01 Dec 2015XEUR 20151208

10.000 157.960000Local0.941753
167.729755 9.03Base

8.50
1,000,000.000

1,579,600.00
1,677,297.55121

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

11.000 158.530000Local0.945805
167.613832 13.37Base

12.65
1,100,000.000

1,743,830.00
1,843,752.15123

ADI0DRCQ9 Total

21.15 3,323,430.0021.000 Local

22.40 3,521,049.70Base2,100,000.000

STATE STREET GLOBAL MKTS/BOSADI0GGSZ3 EURO-BOBL FUTURE  MAR16 02 Dec 2015XEUR 20160308

20.000 131.853415Local0.945805
139.408668 17.97Base

17.00
2,000,000.000

2,637,068.30
2,788,173.352

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

3.000 130.330000Local0.918822
141.844666 2.78Base

2.55
300,000.000

390,990.00
425,534.004
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STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 130.750000Local0.919540
142.190661 0.92Base

0.85
100,000.000

130,750.00
142,190.666

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

1.000 130.890000Local0.925455
141.433133 0.92Base

0.85
100,000.000

130,890.00
141,433.138

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

9.000 131.060000Local0.915709
143.124071 8.35Base

7.65
900,000.000

1,179,540.00
1,288,116.649

ADI0GGSZ3 Total

28.90 4,469,238.3034.000 Local

30.94 4,785,447.78Base3,400,000.000

STATE STREET GLOBAL MKTS/BOSADI0H1TY7 EURO-SCHATZ FUT   MAR16 02 Dec 2015XEUR 20160308

39.000 111.765000Local0.945805
118.169179 35.05Base

33.15
3,900,000.000

4,358,835.00
4,608,597.971

STATE STREET GLOBAL MKTS/BOSADI0H1V08 EURO-BUND FUTURE  MAR16 02 Dec 2015XEUR 20160308

14.000 160.180000Local0.945805
169.358377 12.58Base

11.90
1,400,000.000

2,242,520.00
2,371,017.281

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

1.000 156.950000Local0.918822
170.816546 0.93Base

0.85
100,000.000

156,950.00
170,816.552

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

2.000 156.930000Local0.918822
170.794779 1.85Base

1.70
200,000.000

313,860.00
341,589.563

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

1.000 157.000000Local0.918822
170.870963 0.93Base

0.85
100,000.000

157,000.00
170,870.964
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STATE STREET GLOBAL MKTS/BOS10 Dec 2015

2.000 158.810000Local0.913451
173.857164 1.86Base

1.70
200,000.000

317,620.00
347,714.335

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

2.000 158.740000Local0.913451
173.780531 1.86Base

1.70
200,000.000

317,480.00
347,561.067

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 158.780000Local0.913451
173.824321 0.93Base

0.85
100,000.000

158,780.00
173,824.326

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 159.000000Local0.909091
174.899983 0.93Base

0.85
100,000.000

159,000.00
174,899.988

ADI0H1V08 Total

20.40 3,823,210.0024.000 Local

21.87 4,098,294.04Base2,400,000.000

16,130,633.30104.45119.000 Local
GERMANY Total

17,191,707.48111.23Base11,900,000.000

119.000 Local
Base

104.45
111.23

16,130,633.30
17,191,707.4811,900,000.000

EURO CURRENCY Total

JAPANESE YEN

STATE STREET GLOBAL MKTS/BOSADI0DT492 JPN 10Y BOND(OSE) DEC15 01 Dec 2015XOSE 20151214

1.000 148.500000Local123.220000
1.205161 5.60Base

690.00
100,000,000.000

148,500,000.00
1,205,161.505

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

2.000 148.520000Local123.220000
1.205324 11.20Base

1,380.00
200,000,000.000

297,040,000.00
2,410,647.624
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ADI0DT492 Total

2,070.00 445,540,000.003.000 Local

16.80 3,615,809.12Base300,000,000.000

STATE STREET GLOBAL MKTS/BOSADI0H7405 JPN 10Y BOND(OSE) MAR16 09 Dec 2015XOSE 20160314

2.000 148.730000Local121.865000
1.220449 15.02Base

1,830.00
200,000,000.000

297,460,000.00
2,440,897.712

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 148.740000Local121.865000
1.220531 7.51Base

915.00
100,000,000.000

148,740,000.00
1,220,530.921

ADI0H7405 Total

2,745.00 446,200,000.003.000 Local

22.53 3,661,428.63Base300,000,000.000

6.000 Local
Base

4,815.00
39.33

891,740,000.00
7,277,237.75600,000,000.000

JAPANESE YEN Total

POUND STERLING

STATE STREET GLOBAL MKTS/BOSADI07WJL9 90DAY STERLING FU JUN17 25 Nov 2015IFLL 20170621

8.000 98.885993Local0.661989
149.377094 9.67Base

6.40
1,000,000.000

988,859.93
1,493,770.941

STATE STREET GLOBAL MKTS/BOS26 Nov 2015

16.000 98.888720Local0.661989
149.381213 19.34Base

12.80
2,000,000.000

1,977,774.40
2,987,624.272

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

23.000 98.909662Local0.663658
149.037097 27.73Base

18.40
2,875,000.000

2,843,652.78
4,284,816.553

ADI07WJL9 Total

37.60 5,810,287.1147.000 Local

56.74 8,766,211.76Base5,875,000.000
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STATE STREET GLOBAL MKTS/BOSADI0CT6L4 LONG GILT FUTURE  DEC15 13 Oct 2015IFLL 20151229

1.000 118.750000Local0.656168
180.974994 1.60Base

1.05
100,000.000

118,750.00
180,974.99303

STATE STREET GLOBAL MKTS/BOS13 Oct 2015 CANCEL

-1.000 118.750000Local0.656168
180.974994 -1.60Base

-1.05
-100,000.000

-118,750.00
-180,974.99303

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

1.000 118.750000Local0.656168
180.974994 1.22Base

0.80
100,000.000

118,750.00
180,974.99304

STATE STREET GLOBAL MKTS/BOS13 Oct 2015 CANCEL

-1.000 118.750000Local0.656168
180.974994 -1.22Base

-0.80
-100,000.000

-118,750.00
-180,974.99304

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

1.000 118.790000Local0.656814
180.857899 1.22Base

0.80
100,000.000

118,790.00
180,857.90307

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

1.000 118.790000Local0.656814
180.857899 1.60Base

1.05
100,000.000

118,790.00
180,857.90305

STATE STREET GLOBAL MKTS/BOS14 Oct 2015

3.000 118.910000Local0.647459
183.656417 3.71Base

2.40
300,000.000

356,730.00
550,969.25311

STATE STREET GLOBAL MKTS/BOS14 Oct 2015

1.000 118.870000Local0.647459
183.594637 1.24Base

0.80
100,000.000

118,870.00
183,594.64315

STATE STREET GLOBAL MKTS/BOS14 Oct 2015

1.000 118.900000Local0.647459
183.640972 1.24Base

0.80
100,000.000

118,900.00
183,640.97312

STATE STREET GLOBAL MKTS/BOS14 Oct 2015
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2.000 118.990000Local0.647459
183.779977 2.47Base

1.60
200,000.000

237,980.00
367,559.95314

STATE STREET GLOBAL MKTS/BOS14 Oct 2015

1.000 118.980000Local0.647459
183.764532 1.24Base

0.80
100,000.000

118,980.00
183,764.53316

STATE STREET GLOBAL MKTS/BOS14 Oct 2015

3.000 118.960000Local0.647459
183.733642 3.71Base

2.40
300,000.000

356,880.00
551,200.93317

STATE STREET GLOBAL MKTS/BOS14 Oct 2015

3.000 118.950000Local0.647459
183.718197 3.71Base

2.40
300,000.000

356,850.00
551,154.59310

STATE STREET GLOBAL MKTS/BOS14 Oct 2015

2.000 118.930000Local0.647459
183.687307 2.47Base

1.60
200,000.000

237,860.00
367,374.61313

STATE STREET GLOBAL MKTS/BOS14 Oct 2015

1.000 118.890000Local0.647459
183.625527 1.24Base

0.80
100,000.000

118,890.00
183,625.53318

STATE STREET GLOBAL MKTS/BOS14 Oct 2015

2.000 118.880000Local0.647459
183.610082 2.47Base

1.60
200,000.000

237,760.00
367,220.16320

STATE STREET GLOBAL MKTS/BOS14 Oct 2015

2.000 118.850000Local0.647459
183.563747 2.47Base

1.60
200,000.000

237,700.00
367,127.49319

STATE STREET GLOBAL MKTS/BOS14 Oct 2015

2.000 118.870000Local0.647459
183.594637 2.47Base

1.60
200,000.000

237,740.00
367,189.27321

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

3.000 119.000000Local0.647773 2.40 357,000.00
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183.706329 3.71Base300,000.000 551,118.99329

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

1.000 119.170000Local0.647773
183.968767 1.24Base

0.80
100,000.000

119,170.00
183,968.77322

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

1.000 119.110000Local0.647773
183.876142 1.24Base

0.80
100,000.000

119,110.00
183,876.14323

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

1.000 119.060000Local0.647773
183.798954 1.24Base

0.80
100,000.000

119,060.00
183,798.95324

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

2.000 119.050000Local0.647773
183.783517 2.47Base

1.60
200,000.000

238,100.00
367,567.03327

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

2.000 119.040000Local0.647773
183.768079 2.47Base

1.60
200,000.000

238,080.00
367,536.16328

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

1.000 119.070000Local0.647773
183.814392 1.24Base

0.80
100,000.000

119,070.00
183,814.39326

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

1.000 118.960000Local0.647773
183.644579 1.24Base

0.80
100,000.000

118,960.00
183,644.58325

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 118.770000Local0.646392
183.742992 1.24Base

0.80
100,000.000

118,770.00
183,742.99334

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 118.800000Local0.646392
183.789403 1.24Base

0.80
100,000.000

118,800.00
183,789.40332
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STATE STREET GLOBAL MKTS/BOS19 Oct 2015

2.000 118.730000Local0.646392
183.681110 2.48Base

1.60
200,000.000

237,460.00
367,362.22330

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

4.000 118.780000Local0.646392
183.758462 4.95Base

3.20
400,000.000

475,120.00
735,033.85335

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

2.000 118.760000Local0.646392
183.727521 2.48Base

1.60
200,000.000

237,520.00
367,455.04333

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

2.000 118.790000Local0.646392
183.773933 2.48Base

1.60
200,000.000

237,580.00
367,547.87331

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

1.000 118.480000Local0.646475
183.270815 1.24Base

0.80
100,000.000

118,480.00
183,270.81341

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

1.000 118.460000Local0.646475
183.239878 1.24Base

0.80
100,000.000

118,460.00
183,239.88340

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

2.000 118.490000Local0.646475
183.286283 2.47Base

1.60
200,000.000

236,980.00
366,572.57336

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

1.000 118.470000Local0.646475
183.255346 1.24Base

0.80
100,000.000

118,470.00
183,255.35338

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

3.000 118.560000Local0.646475
183.394563 3.71Base

2.40
300,000.000

355,680.00
550,183.69337

STATE STREET GLOBAL MKTS/BOS20 Oct 2015
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1.000 118.550000Local0.646475
183.379094 1.24Base

0.80
100,000.000

118,550.00
183,379.09339

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

3.000 118.960000Local0.646747
183.935913 3.71Base

2.40
300,000.000

356,880.00
551,807.74344

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

1.000 118.900000Local0.646747
183.843141 1.24Base

0.80
100,000.000

118,900.00
183,843.14343

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

1.000 118.920000Local0.646747
183.874065 1.24Base

0.80
100,000.000

118,920.00
183,874.07345

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

1.000 118.990000Local0.646747
183.982299 1.24Base

0.80
100,000.000

118,990.00
183,982.30342

STATE STREET GLOBAL MKTS/BOS22 Oct 2015

3.000 118.700000Local0.649794
182.673278 3.69Base

2.40
300,000.000

356,100.00
548,019.83346

STATE STREET GLOBAL MKTS/BOS22 Oct 2015

2.000 118.690000Local0.649794
182.657889 2.46Base

1.60
200,000.000

237,380.00
365,315.78347

STATE STREET GLOBAL MKTS/BOS23 Oct 2015

1.000 118.470000Local0.651933
181.721128 1.23Base

0.80
100,000.000

118,470.00
181,721.13349

STATE STREET GLOBAL MKTS/BOS23 Oct 2015

2.000 118.520000Local0.651933
181.797823 2.45Base

1.60
200,000.000

237,040.00
363,595.65348

STATE STREET GLOBAL MKTS/BOS26 Oct 2015

1.000 118.280000Local0.651126 0.80 118,280.00
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181.654549 1.23Base100,000.000 181,654.55354

STATE STREET GLOBAL MKTS/BOS26 Oct 2015

1.000 118.460000Local0.651126
181.930993 1.23Base

0.80
100,000.000

118,460.00
181,930.99352

STATE STREET GLOBAL MKTS/BOS26 Oct 2015

3.000 118.480000Local0.651126
181.961709 3.69Base

2.40
300,000.000

355,440.00
545,885.13351

STATE STREET GLOBAL MKTS/BOS26 Oct 2015

1.000 118.300000Local0.651126
181.685265 1.23Base

0.80
100,000.000

118,300.00
181,685.27353

STATE STREET GLOBAL MKTS/BOS26 Oct 2015

2.000 118.290000Local0.651126
181.669907 2.46Base

1.60
200,000.000

236,580.00
363,339.81350

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

1.000 118.320000Local0.653766
180.982186 1.22Base

0.80
100,000.000

118,320.00
180,982.19376

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

1.000 118.340000Local0.653766
181.012778 1.22Base

0.80
100,000.000

118,340.00
181,012.78375

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

2.000 118.530000Local0.653766
181.303402 2.45Base

1.60
200,000.000

237,060.00
362,606.80378

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

1.000 118.580000Local0.653766
181.379882 1.22Base

0.80
100,000.000

118,580.00
181,379.88379

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

1.000 118.490000Local0.653766
181.242218 1.22Base

0.80
100,000.000

118,490.00
181,242.22371
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STATE STREET GLOBAL MKTS/BOS29 Oct 2015

1.000 118.400000Local0.653766
181.104554 1.22Base

0.80
100,000.000

118,400.00
181,104.55373

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

1.000 118.560000Local0.653766
181.349290 1.22Base

0.80
100,000.000

118,560.00
181,349.29374

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

1.000 118.310000Local0.653766
180.966890 1.22Base

0.80
100,000.000

118,310.00
180,966.89377

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

2.000 118.520000Local0.653766
181.288106 2.45Base

1.60
200,000.000

237,040.00
362,576.21372

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

1.000 117.930000Local0.647501
182.130993 1.24Base

0.80
100,000.000

117,930.00
182,130.99380

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

1.000 117.450000Local0.648214
181.190163 1.23Base

0.80
100,000.000

117,450.00
181,190.16383

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

1.000 117.480000Local0.648214
181.236444 1.23Base

0.80
100,000.000

117,480.00
181,236.44382

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

1.000 117.550000Local0.648214
181.344433 1.23Base

0.80
100,000.000

117,550.00
181,344.43381

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

1.000 117.510000Local0.648214
181.282725 1.23Base

0.80
100,000.000

117,510.00
181,282.72384

STATE STREET GLOBAL MKTS/BOS02 Nov 2015
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1.000 117.540000Local0.648214
181.329006 1.23Base

0.80
100,000.000

117,540.00
181,329.01385

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

3.000 117.510000Local0.649245
180.994848 3.70Base

2.40
300,000.000

352,530.00
542,984.54387

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

3.000 117.500000Local0.649245
180.979445 3.70Base

2.40
300,000.000

352,500.00
542,938.34386

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

5.000 117.240000Local0.650322
180.279923 6.15Base

4.00
500,000.000

586,200.00
901,399.61415

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

1.000 117.270000Local0.650322
180.326054 1.23Base

0.80
100,000.000

117,270.00
180,326.05418

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

3.000 117.230000Local0.650322
180.264546 3.69Base

2.40
300,000.000

351,690.00
540,793.64419

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

2.000 117.310000Local0.650322
180.387562 2.46Base

1.60
200,000.000

234,620.00
360,775.12416

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

1.000 117.280000Local0.650322
180.341431 1.23Base

0.80
100,000.000

117,280.00
180,341.43420

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

2.000 117.320000Local0.650322
180.402939 2.46Base

1.60
200,000.000

234,640.00
360,805.88414

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

1.000 117.290000Local0.650322 0.80 117,290.00
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180.356808 1.23Base100,000.000 180,356.81413

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

1.000 117.300000Local0.650322
180.372185 1.23Base

0.80
100,000.000

117,300.00
180,372.18417

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 117.070000Local0.663636
176.406946 1.21Base

0.80
100,000.000

117,070.00
176,406.95437

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 117.010000Local0.663636
176.316535 2.41Base

1.60
200,000.000

234,020.00
352,633.07436

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 117.050000Local0.663636
176.376809 1.21Base

0.80
100,000.000

117,050.00
176,376.81435

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

3.000 116.990000Local0.663636
176.286398 3.62Base

2.40
300,000.000

350,970.00
528,859.19432

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 117.060000Local0.663636
176.391877 1.21Base

0.80
100,000.000

117,060.00
176,391.88431

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

4.000 117.020000Local0.663636
176.331603 4.82Base

3.20
400,000.000

468,080.00
705,326.41430

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 117.030000Local0.663636
176.346672 2.41Base

1.60
200,000.000

234,060.00
352,693.34433

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 117.000000Local0.663636
176.301466 2.41Base

1.60
200,000.000

234,000.00
352,602.93434
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STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 116.370000Local0.661244
175.986474 1.21Base

0.80
100,000.000

116,370.00
175,986.47462

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

2.000 116.420000Local0.661244
176.062089 2.42Base

1.60
200,000.000

232,840.00
352,124.18459

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 116.540000Local0.661244
176.243565 1.21Base

0.80
100,000.000

116,540.00
176,243.57465

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

2.000 116.430000Local0.661244
176.077212 2.42Base

1.60
200,000.000

232,860.00
352,154.42461

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

2.000 116.380000Local0.661244
176.001597 2.42Base

1.60
200,000.000

232,760.00
352,003.19457

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

2.000 116.390000Local0.661244
176.016720 2.42Base

1.60
200,000.000

232,780.00
352,033.44458

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 116.400000Local0.661244
176.031843 1.21Base

0.80
100,000.000

116,400.00
176,031.84460

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 116.410000Local0.661244
176.046966 1.21Base

0.80
100,000.000

116,410.00
176,046.97464

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 116.530000Local0.661244
176.228442 1.21Base

0.80
100,000.000

116,530.00
176,228.44466

STATE STREET GLOBAL MKTS/BOS09 Nov 2015
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1.000 116.520000Local0.661244
176.213319 1.21Base

0.80
100,000.000

116,520.00
176,213.32463

ADI0CT6L4 Total

119.45 17,595,080.00149.000 Local

183.37 27,002,135.46Base14,900,000.000

STATE STREET GLOBAL MKTS/BOSADI0F4V20 LONG GILT FUTURE  MAR16 08 Dec 2015IFLL 20160329

5.000 118.010000Local0.666667
177.014911 6.00Base

4.00
500,000.000

590,050.00
885,074.5676

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

3.000 117.850000Local0.658957
178.843233 3.64Base

2.40
300,000.000

353,550.00
536,529.7098

STATE STREET GLOBAL MKTS/BOS10 Dec 2015 CANCEL

-3.000 117.850000Local0.658957
178.843233 -3.64Base

-2.40
-300,000.000

-353,550.00
-536,529.7098

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 117.810000Local0.658957
178.782531 1.21Base

0.80
100,000.000

117,810.00
178,782.53101

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 117.760000Local0.658957
178.706653 1.21Base

0.80
100,000.000

117,760.00
178,706.65100

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 117.840000Local0.658957
178.828057 1.21Base

0.80
100,000.000

117,840.00
178,828.0699

STATE STREET GLOBAL MKTS/BOS10 Dec 2015 CANCEL

-1.000 117.840000Local0.658957
178.828057 -1.21Base

-0.80
-100,000.000

-117,840.00
-178,828.0699

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 117.740000Local0.658957 0.80 117,740.00
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178.676302 1.21Base100,000.000 178,676.3097

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

3.000 117.750000Local0.659478
178.550308 3.64Base

2.40
300,000.000

353,250.00
535,650.92102

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 117.850000Local0.659478
178.701943 1.21Base

0.80
100,000.000

117,850.00
178,701.94104

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 117.790000Local0.657419
179.170362 1.22Base

0.80
100,000.000

117,790.00
179,170.36109

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 117.740000Local0.657419
179.094307 1.22Base

0.80
100,000.000

117,740.00
179,094.31111

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

2.000 117.780000Local0.657419
179.155151 2.43Base

1.60
200,000.000

235,560.00
358,310.30112

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 117.670000Local0.657419
178.987830 1.22Base

0.80
100,000.000

117,670.00
178,987.83113

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 117.770000Local0.657419
179.139940 1.22Base

0.80
100,000.000

117,770.00
179,139.94107

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

3.000 117.730000Local0.657419
179.079096 3.65Base

2.40
300,000.000

353,190.00
537,237.29106

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 117.690000Local0.657419
179.018252 1.22Base

0.80
100,000.000

117,690.00
179,018.25108
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STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 117.680000Local0.657419
179.003041 1.22Base

0.80
100,000.000

117,680.00
179,003.04110

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

1.000 117.830000Local0.660960
178.271000 1.21Base

0.80
100,000.000

117,830.00
178,271.00119

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

1.000 117.790000Local0.660960
178.210482 1.21Base

0.80
100,000.000

117,790.00
178,210.48118

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

2.000 117.860000Local0.660960
178.316388 2.42Base

1.60
200,000.000

235,720.00
356,632.78117

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

1.000 118.000000Local0.660960
178.528201 1.21Base

0.80
100,000.000

118,000.00
178,528.20120

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

1.000 117.800000Local0.660960
178.225611 1.21Base

0.80
100,000.000

117,800.00
178,225.61121

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

2.000 117.940000Local0.660960
178.437424 2.42Base

1.60
200,000.000

235,880.00
356,874.85114

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

1.000 117.920000Local0.660960
178.407165 1.21Base

0.80
100,000.000

117,920.00
178,407.17115

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

1.000 117.900000Local0.660960
178.376906 1.21Base

0.80
100,000.000

117,900.00
178,376.91116

STATE STREET GLOBAL MKTS/BOS15 Dec 2015
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3.000 116.980000Local0.664628
176.008233 3.61Base

2.40
300,000.000

350,940.00
528,024.70125

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

2.000 117.060000Local0.664628
176.128601 2.41Base

1.60
200,000.000

234,120.00
352,257.20127

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

2.000 116.950000Local0.664628
175.963095 2.41Base

1.60
200,000.000

233,900.00
351,926.19123

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

2.000 117.040000Local0.664628
176.098509 2.41Base

1.60
200,000.000

234,080.00
352,197.02124

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 117.000000Local0.664628
176.038325 1.20Base

0.80
100,000.000

117,000.00
176,038.33122

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 116.970000Local0.664628
175.993187 1.20Base

0.80
100,000.000

116,970.00
175,993.19128

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 116.900000Local0.664628
175.887865 1.20Base

0.80
100,000.000

116,900.00
175,887.87126

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

1.000 117.080000Local0.672857
174.004283 1.19Base

0.80
100,000.000

117,080.00
174,004.28170

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

1.000 117.040000Local0.672563
174.020872 1.19Base

0.80
100,000.000

117,040.00
174,020.87169

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

2.000 116.650000Local0.674309 1.60 233,300.00

Books Closed Prepared by State StreetPage 1910



NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDPurchase Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

172.991907 2.37Base200,000.000 345,983.81176

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

1.000 116.590000Local0.674309
172.902927 1.19Base

0.80
100,000.000

116,590.00
172,902.93180

STATE STREET GLOBAL MKTS/BOS30 Dec 2015 CANCEL

-1.000 116.590000Local0.674309
172.902927 -1.19Base

-0.80
-100,000.000

-116,590.00
-172,902.93180

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

1.000 116.630000Local0.674309
172.962247 1.19Base

0.80
100,000.000

116,630.00
172,962.25177

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

1.000 116.550000Local0.674309
172.843607 1.19Base

0.80
100,000.000

116,550.00
172,843.61179

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

1.000 116.620000Local0.674309
172.947417 1.19Base

0.80
100,000.000

116,620.00
172,947.42178

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

1.000 116.560000Local0.674172
172.893564 1.19Base

0.80
100,000.000

116,560.00
172,893.56181

ADI0F4V20 Total

42.40 6,226,080.0053.000 Local

63.93 9,387,061.52Base5,300,000.000

249.000 Local
Base

199.45
304.04

29,631,447.11
45,155,408.7426,075,000.000

POUND STERLING Total

US DOLLAR

STATE STREET GLOBAL MKTS/BOS99Z380497 90DAY EUR FUTR  DEC17 04 Dec 2015XCME 20171218

10.000 98.300000Local1.000000 20.60 2,457,500.00
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98.300000 20.60Base2,500,000.000 2,457,500.001

STATE STREET GLOBAL MKTS/BOSADI0BHMB5 US 10YR NOTE (CBT)DEC15 01 Oct 2015XCBT 20151221

1.000 128.843750Local1.000000
128.843750 1.63Base

1.63
100,000.000

128,843.75
128,843.75117

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

2.000 128.890625Local1.000000
128.890625 3.26Base

3.26
200,000.000

257,781.25
257,781.25118

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

4.000 129.421875Local1.000000
129.421875 6.52Base

6.52
400,000.000

517,687.50
517,687.50125

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

11.000 129.437500Local1.000000
129.437500 17.93Base

17.93
1,100,000.000

1,423,812.50
1,423,812.50127

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

1.000 129.515625Local1.000000
129.515625 1.63Base

1.63
100,000.000

129,515.63
129,515.63126

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

6.000 129.484375Local1.000000
129.484375 9.78Base

9.78
600,000.000

776,906.25
776,906.25129

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

5.000 129.500000Local1.000000
129.500000 8.15Base

8.15
500,000.000

647,500.00
647,500.00128

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

3.000 129.203125Local1.000000
129.203125 4.89Base

4.89
300,000.000

387,609.38
387,609.38134

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

3.000 129.187500Local1.000000
129.187500 4.89Base

4.89
300,000.000

387,562.50
387,562.50133
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STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 129.218750Local1.000000
129.218750 1.63Base

1.63
100,000.000

129,218.75
129,218.75136

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

8.000 129.234375Local1.000000
129.234375 13.04Base

13.04
800,000.000

1,033,875.00
1,033,875.00135

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

1.000 128.968750Local1.000000
128.968750 1.63Base

1.63
100,000.000

128,968.75
128,968.75140

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

3.000 128.984375Local1.000000
128.984375 4.89Base

4.89
300,000.000

386,953.13
386,953.13138

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

4.000 128.921875Local1.000000
128.921875 6.52Base

6.52
400,000.000

515,687.50
515,687.50141

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

3.000 128.906250Local1.000000
128.906250 4.89Base

4.89
300,000.000

386,718.75
386,718.75137

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

5.000 128.937500Local1.000000
128.937500 8.15Base

8.15
500,000.000

644,687.50
644,687.50139

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

1.000 128.953125Local1.000000
128.953125 1.63Base

1.63
100,000.000

128,953.13
128,953.13142

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

1.000 129.000000Local1.000000
129.000000 1.63Base

1.63
100,000.000

129,000.00
129,000.00143

STATE STREET GLOBAL MKTS/BOS08 Oct 2015
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27.000 128.765625Local1.000000
128.765625 44.01Base

44.01
2,700,000.000

3,476,671.88
3,476,671.88148

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

14.000 128.593750Local1.000000
128.593750 22.82Base

22.82
1,400,000.000

1,800,312.50
1,800,312.50150

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

13.000 128.609375Local1.000000
128.609375 21.19Base

21.19
1,300,000.000

1,671,921.88
1,671,921.88149

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

8.000 128.750000Local1.000000
128.750000 13.04Base

13.04
800,000.000

1,030,000.00
1,030,000.00173

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

17.000 128.734375Local1.000000
128.734375 27.71Base

27.71
1,700,000.000

2,188,484.38
2,188,484.38172

STATE STREET GLOBAL MKTS/BOS15 Oct 2015

4.000 129.437500Local1.000000
129.437500 6.52Base

6.52
400,000.000

517,750.00
517,750.00182

ADI0BHMB5 Total

237.98 18,826,421.91146.000 Local

237.98 18,826,421.91Base14,600,000.000

STATE STREET GLOBAL MKTS/BOSADI0BJ397 US 5YR NOTE (CBT) MAR16 11 Dec 2015XCBT 20160331

8.000 119.070313Local1.000000
119.070313 13.04Base

13.04
800,000.000

952,562.50
952,562.5077

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

28.000 119.023438Local1.000000
119.023438 45.64Base

45.64
2,800,000.000

3,332,656.26
3,332,656.2676

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

5.000 119.132813Local1.000000 8.15 595,664.07
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119.132813 8.15Base500,000.000 595,664.0778
ADI0BJ397 Total

66.83 4,880,882.8341.000 Local

66.83 4,880,882.83Base4,100,000.000

STATE STREET GLOBAL MKTS/BOSADI0FPDQ0 US 2YR NOTE (CBT) DEC15 09 Oct 2015XCBT 20151231

21.000 109.515625Local1.000000
109.515625 34.23Base

34.23
4,200,000.000

4,599,656.25
4,599,656.2513

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

8.000 109.531250Local1.000000
109.531250 13.04Base

13.04
1,600,000.000

1,752,500.00
1,752,500.0014

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

31.000 109.515625Local1.000000
109.515625 50.53Base

50.53
6,200,000.000

6,789,968.75
6,789,968.7515

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

33.000 109.523438Local1.000000
109.523438 53.79Base

53.79
6,600,000.000

7,228,546.91
7,228,546.9117

STATE STREET GLOBAL MKTS/BOS09 Oct 2015 CANCEL

-33.000 109.523438Local1.000000
109.523438 -53.79Base

-53.79
-6,600,000.000

-7,228,546.91
-7,228,546.9117

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

3.000 109.523438Local1.000000
109.523438 4.89Base

4.89
600,000.000

657,140.63
657,140.6318

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

24.000 109.335900Local1.000000
109.335900 37.44Base

37.44
4,800,000.000

5,248,123.20
5,248,123.2020

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

8.000 109.242188Local1.000000
109.242188 13.04Base

13.04
1,600,000.000

1,747,875.01
1,747,875.0122
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STATE STREET GLOBAL MKTS/BOS04 Nov 2015

48.000 109.250000Local1.000000
109.250000 78.24Base

78.24
9,600,000.000

10,488,000.00
10,488,000.0021

ADI0FPDQ0 Total

231.41 31,283,263.84143.000 Local

231.41 31,283,263.84Base28,600,000.000

STATE STREET GLOBAL MKTS/BOSADI0G57M9 US ULTRA BOND CBT DEC15 01 Oct 2015XCBT 20151221

2.000 161.625000Local1.000000
161.625000 3.26Base

3.26
200,000.000

323,250.00
323,250.0093

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

1.000 161.687500Local1.000000
161.687500 1.63Base

1.63
100,000.000

161,687.50
161,687.5095

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

1.000 161.437500Local1.000000
161.437500 1.63Base

1.63
100,000.000

161,437.50
161,437.5092

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

2.000 161.343750Local1.000000
161.343750 3.26Base

3.26
200,000.000

322,687.50
322,687.5094

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

2.000 161.281250Local1.000000
161.281250 3.26Base

3.26
200,000.000

322,562.50
322,562.5091

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

2.000 161.437500Local1.000000
161.437500 3.26Base

3.26
200,000.000

322,875.00
322,875.0096

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

1.000 161.468750Local1.000000
161.468750 1.63Base

1.63
100,000.000

161,468.75
161,468.7598

STATE STREET GLOBAL MKTS/BOS01 Oct 2015
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1.000 161.500000Local1.000000
161.500000 1.63Base

1.63
100,000.000

161,500.00
161,500.0097

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

1.000 161.812500Local1.000000
161.812500 1.63Base

1.63
100,000.000

161,812.50
161,812.50100

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

1.000 160.812500Local1.000000
160.812500 1.63Base

1.63
100,000.000

160,812.50
160,812.5099

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

1.000 161.218750Local1.000000
161.218750 1.63Base

1.63
100,000.000

161,218.75
161,218.75102

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

8.000 161.765470Local1.000000
161.765470 13.04Base

13.04
800,000.000

1,294,123.76
1,294,123.76101

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

1.000 161.406250Local1.000000
161.406250 1.63Base

1.63
100,000.000

161,406.25
161,406.25103

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

2.000 161.250000Local1.000000
161.250000 3.26Base

3.26
200,000.000

322,500.00
322,500.00113

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

2.000 161.562500Local1.000000
161.562500 3.26Base

3.26
200,000.000

323,125.00
323,125.00111

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 161.375000Local1.000000
161.375000 1.63Base

1.63
100,000.000

161,375.00
161,375.00110

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 161.531250Local1.000000 1.63 161,531.25
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161.531250 1.63Base100,000.000 161,531.25112

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

1.000 159.906250Local1.000000
159.906250 1.63Base

1.63
100,000.000

159,906.25
159,906.25116

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

2.000 160.031250Local1.000000
160.031250 3.26Base

3.26
200,000.000

320,062.50
320,062.50121

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

2.000 159.968750Local1.000000
159.968750 3.26Base

3.26
200,000.000

319,937.50
319,937.50118

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

1.000 160.062500Local1.000000
160.062500 1.63Base

1.63
100,000.000

160,062.50
160,062.50120

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

2.000 159.906250Local1.000000
159.906250 3.26Base

3.26
200,000.000

319,812.50
319,812.50119

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

1.000 159.937500Local1.000000
159.937500 1.63Base

1.63
100,000.000

159,937.50
159,937.50117

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

5.000 160.250000Local1.000000
160.250000 8.15Base

8.15
500,000.000

801,250.00
801,250.00132

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

3.000 160.218750Local1.000000
160.218750 4.89Base

4.89
300,000.000

480,656.25
480,656.25131

STATE STREET GLOBAL MKTS/BOS15 Oct 2015

2.000 161.812500Local1.000000
161.812500 3.26Base

3.26
200,000.000

323,625.00
323,625.00138
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STATE STREET GLOBAL MKTS/BOS15 Oct 2015

1.000 161.625000Local1.000000
161.625000 1.63Base

1.63
100,000.000

161,625.00
161,625.00139

STATE STREET GLOBAL MKTS/BOS15 Oct 2015

1.000 161.718750Local1.000000
161.718750 1.63Base

1.63
100,000.000

161,718.75
161,718.75136

STATE STREET GLOBAL MKTS/BOS15 Oct 2015

1.000 161.687500Local1.000000
161.687500 1.63Base

1.63
100,000.000

161,687.50
161,687.50137

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

1.000 161.843750Local1.000000
161.843750 1.63Base

1.63
100,000.000

161,843.75
161,843.75142

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

3.000 161.656250Local1.000000
161.656250 4.89Base

4.89
300,000.000

484,968.75
484,968.75141

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

2.000 161.875000Local1.000000
161.875000 3.26Base

3.26
200,000.000

323,750.00
323,750.00140

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

1.000 161.906250Local1.000000
161.906250 1.63Base

1.63
100,000.000

161,906.25
161,906.25144

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

2.000 161.781250Local1.000000
161.781250 3.26Base

3.26
200,000.000

323,562.50
323,562.50143

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

1.000 161.468750Local1.000000
161.468750 1.63Base

1.63
100,000.000

161,468.75
161,468.75154

STATE STREET GLOBAL MKTS/BOS23 Oct 2015

Books Closed Prepared by State StreetPage 1919



NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDPurchase Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Cost

Broker NameTrd Date Stl Date Notional

1.000 160.468750Local1.000000
160.468750 1.63Base

1.63
100,000.000

160,468.75
160,468.75162

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

1.000 161.656250Local1.000000
161.656250 1.63Base

1.63
100,000.000

161,656.25
161,656.25169

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

2.000 161.625000Local1.000000
161.625000 3.26Base

3.26
200,000.000

323,250.00
323,250.00170

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

1.000 161.468750Local1.000000
161.468750 1.63Base

1.63
100,000.000

161,468.75
161,468.75168

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

2.000 162.031250Local1.000000
162.031250 3.26Base

3.26
200,000.000

324,062.50
324,062.50173

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

1.000 161.812500Local1.000000
161.812500 1.63Base

1.63
100,000.000

161,812.50
161,812.50177

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

1.000 161.875000Local1.000000
161.875000 1.63Base

1.63
100,000.000

161,875.00
161,875.00172

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

1.000 162.062500Local1.000000
162.062500 1.63Base

1.63
100,000.000

162,062.50
162,062.50180

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

1.000 162.187500Local1.000000
162.187500 1.63Base

1.63
100,000.000

162,187.50
162,187.50174

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

3.000 162.093750Local1.000000 4.89 486,281.25
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162.093750 4.89Base300,000.000 486,281.25176

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

1.000 162.125000Local1.000000
162.125000 1.63Base

1.63
100,000.000

162,125.00
162,125.00171

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

1.000 161.906250Local1.000000
161.906250 1.63Base

1.63
100,000.000

161,906.25
161,906.25179

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

1.000 162.156250Local1.000000
162.156250 1.63Base

1.63
100,000.000

162,156.25
162,156.25175

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

2.000 162.218750Local1.000000
162.218750 3.26Base

3.26
200,000.000

324,437.50
324,437.50178

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

3.000 161.593750Local1.000000
161.593750 4.89Base

4.89
300,000.000

484,781.25
484,781.25188

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

1.000 161.500000Local1.000000
161.500000 1.63Base

1.63
100,000.000

161,500.00
161,500.00186

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

1.000 161.531250Local1.000000
161.531250 1.63Base

1.63
100,000.000

161,531.25
161,531.25184

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

1.000 161.468750Local1.000000
161.468750 1.63Base

1.63
100,000.000

161,468.75
161,468.75187

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

2.000 161.562500Local1.000000
161.562500 3.26Base

3.26
200,000.000

323,125.00
323,125.00185
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STATE STREET GLOBAL MKTS/BOS28 Oct 2015

1.000 161.187500Local1.000000
161.187500 1.63Base

1.63
100,000.000

161,187.50
161,187.50190

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

1.000 161.093750Local1.000000
161.093750 1.63Base

1.63
100,000.000

161,093.75
161,093.75193

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

2.000 161.125000Local1.000000
161.125000 3.26Base

3.26
200,000.000

322,250.00
322,250.00192

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

2.000 161.218750Local1.000000
161.218750 3.26Base

3.26
200,000.000

322,437.50
322,437.50191

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

1.000 160.937500Local1.000000
160.937500 1.63Base

1.63
100,000.000

160,937.50
160,937.50194

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

1.000 160.968750Local1.000000
160.968750 1.63Base

1.63
100,000.000

160,968.75
160,968.75189

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

1.000 158.375000Local1.000000
158.375000 1.63Base

1.63
100,000.000

158,375.00
158,375.00239

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

1.000 158.312500Local1.000000
158.312500 1.63Base

1.63
100,000.000

158,312.50
158,312.50238

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

3.000 158.000000Local1.000000
158.000000 4.89Base

4.89
300,000.000

474,000.00
474,000.00246

STATE STREET GLOBAL MKTS/BOS06 Nov 2015
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2.000 158.031250Local1.000000
158.031250 3.26Base

3.26
200,000.000

316,062.50
316,062.50244

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 157.968750Local1.000000
157.968750 3.26Base

3.26
200,000.000

315,937.50
315,937.50245

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 157.937500Local1.000000
157.937500 1.63Base

1.63
100,000.000

157,937.50
157,937.50243

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

1.000 155.125000Local1.000000
155.125000 1.63Base

1.63
100,000.000

155,125.00
155,125.00252

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

2.000 155.562500Local1.000000
155.562500 3.26Base

3.26
200,000.000

311,125.00
311,125.00253

STATE STREET GLOBAL MKTS/BOS12 Nov 2015

2.000 154.937500Local1.000000
154.937500 3.26Base

3.26
200,000.000

309,875.00
309,875.00254

STATE STREET GLOBAL MKTS/BOS12 Nov 2015

1.000 155.093750Local1.000000
155.093750 1.63Base

1.63
100,000.000

155,093.75
155,093.75255

STATE STREET GLOBAL MKTS/BOS16 Nov 2015

1.000 156.406250Local1.000000
156.406250 1.63Base

1.63
100,000.000

156,406.25
156,406.25256

STATE STREET GLOBAL MKTS/BOS18 Nov 2015

1.000 156.500000Local1.000000
156.500000 1.63Base

1.63
100,000.000

156,500.00
156,500.00258

STATE STREET GLOBAL MKTS/BOS18 Nov 2015

2.000 156.406250Local1.000000 3.26 312,812.50
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156.406250 3.26Base200,000.000 312,812.50257

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 157.562500Local1.000000
157.562500 1.63Base

1.63
100,000.000

157,562.50
157,562.50259

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 157.281250Local1.000000
157.281250 1.63Base

1.63
100,000.000

157,281.25
157,281.25262

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 157.437500Local1.000000
157.437500 1.63Base

1.63
100,000.000

157,437.50
157,437.50260

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 157.125000Local1.000000
157.125000 1.63Base

1.63
100,000.000

157,125.00
157,125.00261

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 157.656250Local1.000000
157.656250 1.63Base

1.63
100,000.000

157,656.25
157,656.25264

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 157.750000Local1.000000
157.750000 1.63Base

1.63
100,000.000

157,750.00
157,750.00263

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

1.000 157.625000Local1.000000
157.625000 1.63Base

1.63
100,000.000

157,625.00
157,625.00266

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

1.000 157.562500Local1.000000
157.562500 1.63Base

1.63
100,000.000

157,562.50
157,562.50265

ADI0G57M9 Total

203.75 20,047,748.76125.000 Local

203.75 20,047,748.76Base12,500,000.000
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STATE STREET GLOBAL MKTS/BOSADI0G8WX1 US 2YR NOTE (CBT) MAR16 02 Dec 2015XCBT 20160331

6.000 108.757813Local1.000000
108.757813 9.78Base

9.78
1,200,000.000

1,305,093.76
1,305,093.763

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

23.000 108.765625Local1.000000
108.765625 37.49Base

37.49
4,600,000.000

5,003,218.75
5,003,218.754

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

16.000 108.734375Local1.000000
108.734375 26.08Base

26.08
3,200,000.000

3,479,500.00
3,479,500.007

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 108.718750Local1.000000
108.718750 1.63Base

1.63
200,000.000

217,437.50
217,437.5011

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

12.000 108.734375Local1.000000
108.734375 19.56Base

19.56
2,400,000.000

2,609,625.00
2,609,625.0010

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

11.000 108.726563Local1.000000
108.726563 17.93Base

17.93
2,200,000.000

2,391,984.39
2,391,984.399

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

10.000 108.710938Local1.000000
108.710938 16.30Base

16.30
2,000,000.000

2,174,218.76
2,174,218.768

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

20.000 108.765625Local1.000000
108.765625 32.60Base

32.60
4,000,000.000

4,350,625.00
4,350,625.0012

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

30.000 108.773438Local1.000000
108.773438 48.90Base

48.90
6,000,000.000

6,526,406.28
6,526,406.2813

STATE STREET GLOBAL MKTS/BOS09 Dec 2015
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51.000 108.750000Local1.000000
108.750000 83.13Base

83.13
10,200,000.000

11,092,500.00
11,092,500.0014

ADI0G8WX1 Total

293.40 39,150,609.44180.000 Local

293.40 39,150,609.44Base36,000,000.000

STATE STREET GLOBAL MKTS/BOSADI0GZ8B6 US ULTRA BOND CBT MAR16 24 Nov 2015XCBT 20160321

63.000 157.759476Local1.000000
157.759476 102.69Base

102.69
6,300,000.000

9,938,846.99
9,938,846.991

STATE STREET GLOBAL MKTS/BOS25 Nov 2015

3.000 158.281250Local1.000000
158.281250 4.89Base

4.89
300,000.000

474,843.75
474,843.753

STATE STREET GLOBAL MKTS/BOS25 Nov 2015

3.000 158.250000Local1.000000
158.250000 4.89Base

4.89
300,000.000

474,750.00
474,750.002

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 158.562500Local1.000000
158.562500 1.63Base

1.63
100,000.000

158,562.50
158,562.504

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 158.593750Local1.000000
158.593750 1.63Base

1.63
100,000.000

158,593.75
158,593.756

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

2.000 158.750000Local1.000000
158.750000 3.26Base

3.26
200,000.000

317,500.00
317,500.008

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 158.437500Local1.000000
158.437500 1.63Base

1.63
100,000.000

158,437.50
158,437.507

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 158.781250Local1.000000 1.63 158,781.25
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158.781250 1.63Base100,000.000 158,781.255

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 158.406250Local1.000000
158.406250 1.63Base

1.63
100,000.000

158,406.25
158,406.2510

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 158.343750Local1.000000
158.343750 1.63Base

1.63
100,000.000

158,343.75
158,343.759

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

1.000 158.281250Local1.000000
158.281250 1.63Base

1.63
100,000.000

158,281.25
158,281.2512

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

1.000 157.937500Local1.000000
157.937500 1.63Base

1.63
100,000.000

157,937.50
157,937.5011

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

2.000 158.062500Local1.000000
158.062500 3.26Base

3.26
200,000.000

316,125.00
316,125.0013

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

1.000 158.000000Local1.000000
158.000000 1.63Base

1.63
100,000.000

158,000.00
158,000.0014

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

1.000 159.906250Local1.000000
159.906250 1.63Base

1.63
100,000.000

159,906.25
159,906.2520

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

1.000 160.000000Local1.000000
160.000000 1.63Base

1.63
100,000.000

160,000.00
160,000.0019

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

2.000 159.937500Local1.000000
159.937500 3.26Base

3.26
200,000.000

319,875.00
319,875.0017
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STATE STREET GLOBAL MKTS/BOS01 Dec 2015

2.000 160.031250Local1.000000
160.031250 3.26Base

3.26
200,000.000

320,062.50
320,062.5018

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

1.000 160.062500Local1.000000
160.062500 1.63Base

1.63
100,000.000

160,062.50
160,062.5016

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

1.000 160.125000Local1.000000
160.125000 1.63Base

1.63
100,000.000

160,125.00
160,125.0015

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 160.000000Local1.000000
160.000000 1.63Base

1.63
100,000.000

160,000.00
160,000.0038

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

3.000 159.750000Local1.000000
159.750000 4.89Base

4.89
300,000.000

479,250.00
479,250.0039

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

2.000 160.031250Local1.000000
160.031250 3.26Base

3.26
200,000.000

320,062.50
320,062.5037

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 159.125000Local1.000000
159.125000 1.63Base

1.63
100,000.000

159,125.00
159,125.0052

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 159.343750Local1.000000
159.343750 1.63Base

1.63
100,000.000

159,343.75
159,343.7558

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 159.406250Local1.000000
159.406250 1.63Base

1.63
100,000.000

159,406.25
159,406.2557

STATE STREET GLOBAL MKTS/BOS09 Dec 2015
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1.000 159.062500Local1.000000
159.062500 1.63Base

1.63
100,000.000

159,062.50
159,062.5054

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 159.093750Local1.000000
159.093750 1.63Base

1.63
100,000.000

159,093.75
159,093.7553

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 159.375000Local1.000000
159.375000 1.63Base

1.63
100,000.000

159,375.00
159,375.0056

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 159.156250Local1.000000
159.156250 1.63Base

1.63
100,000.000

159,156.25
159,156.2555

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 160.500000Local1.000000
160.500000 1.63Base

1.63
100,000.000

160,500.00
160,500.0073

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 161.375000Local1.000000
161.375000 1.63Base

1.63
100,000.000

161,375.00
161,375.0075

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 161.093750Local1.000000
161.093750 1.63Base

1.63
100,000.000

161,093.75
161,093.7574

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 161.437500Local1.000000
161.437500 1.63Base

1.63
100,000.000

161,437.50
161,437.5076

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

1.000 161.406250Local1.000000
161.406250 1.63Base

1.63
100,000.000

161,406.25
161,406.2584

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

1.000 161.750000Local1.000000 1.63 161,750.00
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161.750000 1.63Base100,000.000 161,750.0085

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

3.000 161.718750Local1.000000
161.718750 4.89Base

4.89
300,000.000

485,156.25
485,156.2582

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

1.000 161.468750Local1.000000
161.468750 1.63Base

1.63
100,000.000

161,468.75
161,468.7583

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

2.000 161.781250Local1.000000
161.781250 3.26Base

3.26
200,000.000

323,562.50
323,562.5081

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

1.000 161.250000Local1.000000
161.250000 1.63Base

1.63
100,000.000

161,250.00
161,250.0086

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

1.000 161.187500Local1.000000
161.187500 1.63Base

1.63
100,000.000

161,187.50
161,187.5088

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

1.000 161.125000Local1.000000
161.125000 1.63Base

1.63
100,000.000

161,125.00
161,125.0087

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

1.000 161.093750Local1.000000
161.093750 1.63Base

1.63
100,000.000

161,093.75
161,093.7590

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

5.000 161.562500Local1.000000
161.562500 8.15Base

8.15
500,000.000

807,812.50
807,812.5089

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 161.312500Local1.000000
161.312500 1.63Base

1.63
100,000.000

161,312.50
161,312.5092
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STATE STREET GLOBAL MKTS/BOS21 Dec 2015

2.000 161.218750Local1.000000
161.218750 3.26Base

3.26
200,000.000

322,437.50
322,437.5091

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

2.000 159.656250Local1.000000
159.656250 3.26Base

3.26
200,000.000

319,312.50
319,312.50101

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 159.406250Local1.000000
159.406250 1.63Base

1.63
100,000.000

159,406.25
159,406.25104

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 158.843750Local1.000000
158.843750 1.63Base

1.63
100,000.000

158,843.75
158,843.75103

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

2.000 159.250000Local1.000000
159.250000 3.26Base

3.26
200,000.000

318,500.00
318,500.00102

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

1.000 157.593750Local1.000000
157.593750 1.63Base

1.63
100,000.000

157,593.75
157,593.75106

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

1.000 157.687500Local1.000000
157.687500 1.63Base

1.63
100,000.000

157,687.50
157,687.50105

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

2.000 157.343750Local1.000000
157.343750 3.26Base

3.26
200,000.000

314,687.50
314,687.50107

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

1.000 157.281250Local1.000000
157.281250 1.63Base

1.63
100,000.000

157,281.25
157,281.25109

STATE STREET GLOBAL MKTS/BOS30 Dec 2015
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4.000 157.312500Local1.000000
157.312500 6.52Base

6.52
400,000.000

629,250.00
629,250.00108

ADI0GZ8B6 Total

231.46 22,547,846.99142.000 Local

231.46 22,547,846.99Base14,200,000.000

787.000 Local
Base

1,285.43
1,285.43

139,194,273.77
139,194,273.77112,500,000.000

US DOLLAR Total

FUTURE BUY TO OPEN  Total
2,436.000

877,975,000.000 Base 3,455.99 321,378,795.29

657,361,404.407,413.04

4,923.000

FUTURE PURCHASE Total

1,483,125,000.000 Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.164% 31 Dec 2030 02 Oct 2015

STIF FUND

1,764,073.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,764,073.26

1,764,073.26

STATE STREET BANK AND TRUST USD/CSW06 Oct 201531 Dec 2030 06 Oct 2015

STIF FUND

262,158.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 262,158.28

262,158.28

STATE STREET BANK AND TRUST USD/CSW08 Oct 201531 Dec 2030 08 Oct 2015

STIF FUND

7,903.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,903.04

7,903.04

STATE STREET BANK AND TRUST USD/CSW09 Oct 201531 Dec 2030 09 Oct 2015

STIF FUND

60,625.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 60,625.12

60,625.12

STATE STREET BANK AND TRUST USD/CSW13 Oct 201531 Dec 2030 13 Oct 2015

STIF FUND

10,656,963.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,656,963.14

10,656,963.14

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Oct 20150.178% 31 Dec 2030 14 Oct 2015

STIF FUND

390,011.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 390,011.26

390,011.26

STATE STREET BANK AND TRUST USD/CSW26 Oct 201531 Dec 2030 26 Oct 2015

STIF FUND

50,356.970 0.00100.000000Local1.000000 0.00 0.00 50,356.97
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100.000000 0.00 0.00Base 0.00 50,356.97

STATE STREET BANK AND TRUST USD/CSW27 Oct 201531 Dec 2030 27 Oct 2015

STIF FUND

194,926.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 194,926.75

194,926.75

STATE STREET BANK AND TRUST USD/CSW28 Oct 201531 Dec 2030 28 Oct 2015

STIF FUND

11,320.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,320.95

11,320.95

STATE STREET BANK AND TRUST USD/CSW03 Nov 201531 Dec 2030 03 Nov 2015

STIF FUND

2,701,249.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,701,249.01

2,701,249.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Nov 20150.169% 31 Dec 2030 05 Nov 2015

STIF FUND

3,965,305.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,965,305.17

3,965,305.17

STATE STREET BANK AND TRUST USD/CSW06 Nov 201531 Dec 2030 06 Nov 2015

STIF FUND

36,160.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 36,160.54

36,160.54

STATE STREET BANK AND TRUST USD/CSW10 Nov 201531 Dec 2030 10 Nov 2015

STIF FUND

47,271.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 47,271.30

47,271.30

STATE STREET BANK AND TRUST USD/CSW12 Nov 201531 Dec 2030 12 Nov 2015

STIF FUND

61,248.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 61,248.87

61,248.87

Books Closed Prepared by State StreetPage 1934



NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW13 Nov 201531 Dec 2030 13 Nov 2015

STIF FUND

140,551.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 140,551.07

140,551.07

STATE STREET BANK AND TRUST USD/CSW18 Nov 201531 Dec 2030 18 Nov 2015

STIF FUND

99,132.680 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 99,132.68

99,132.68

STATE STREET BANK AND TRUST USD/CSW20 Nov 201531 Dec 2030 20 Nov 2015

STIF FUND

73,936.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 73,936.55

73,936.55

STATE STREET BANK AND TRUST USD/CSW23 Nov 201531 Dec 2030 23 Nov 2015

STIF FUND

148,614.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 148,614.15

148,614.15

STATE STREET BANK AND TRUST USD/CSW24 Nov 201531 Dec 2030 24 Nov 2015

STIF FUND

134,191.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 134,191.01

134,191.01

STATE STREET BANK AND TRUST USD/CSW25 Nov 201531 Dec 2030 25 Nov 2015

STIF FUND

1,316,743.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,316,743.92

1,316,743.92

STATE STREET BANK AND TRUST USD/CSW27 Nov 201531 Dec 2030 27 Nov 2015

STIF FUND

35,651.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 35,651.90

35,651.90

STATE STREET BANK AND TRUST USD/CSW02 Dec 201531 Dec 2030 02 Dec 2015
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STIF FUND

4,302,902.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,302,902.95

4,302,902.95

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Dec 20150.182% 31 Dec 2030 04 Dec 2015

STIF FUND

2,071,213.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,071,213.29

2,071,213.29

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Dec 20150.201% 31 Dec 2030 08 Dec 2015

STIF FUND

137,939.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 137,939.54

137,939.54

STATE STREET BANK AND TRUST USD/CSW09 Dec 201531 Dec 2030 09 Dec 2015

STIF FUND

5,037,780.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,037,780.67

5,037,780.67

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.210% 31 Dec 2030 14 Dec 2015

STIF FUND

132,586.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 132,586.42

132,586.42

STATE STREET BANK AND TRUST USD/CSW15 Dec 201531 Dec 2030 15 Dec 2015

STIF FUND

536,155.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 536,155.51

536,155.51

STATE STREET BANK AND TRUST USD/CSW16 Dec 201531 Dec 2030 16 Dec 2015

STIF FUND

502,803.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 502,803.92

502,803.92

STATE STREET BANK AND TRUST USD/CSW30 Dec 201531 Dec 2030 30 Dec 2015

STIF FUND

242,133.350 0.00100.000000Local1.000000 0.00 0.00 242,133.35
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100.000000 0.00 0.00Base 0.00 242,133.35

STATE STREET BANK AND TRUST USD/CSW31 Dec 201531 Dec 2030 31 Dec 2015

STIF FUND

114,838.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 114,838.00

114,838.00
86199E9B7 Total

0.00 0.000.00 35,236,748.5935,236,748.590 Local

0.00 0.00 0.00 35,236,748.59Base

0.0035,236,748.590 Local
0.00Base

0.00
0.00

0.00
0.00

35,236,748.59
35,236,748.59

US DOLLAR Total

CASH EQUIVALENTS  Total
35,236,748.590

Base 0.00 0.00 0.00 35,236,748.59

FIXED INCOME
AUSTRALIAN DOLLAR

COMMONWEALTH BANK OF AUSTRALIA SYDN AUD/AU8B5ZXMYII1 AUSTRALIAN GOVERNMENT 30 Dec 20155.75%   15 Jul 2022 OPEN

860,000.000 23,383.40119.993000Local1.371272
87.504886 17,052.34 0.00Base

0.00
0.00
0.00 1,031,939.80

752,542.02

23,383.40860,000.000 Local
17,052.34Base

0.00
0.00

0.00
0.00

1,031,939.80
752,542.02

AUSTRALIAN DOLLAR Total

EURO CURRENCY

FRANCE

MORGAN STANLEY CO INCORPORATED EUR/EURACI068BH2 FRANCE (GOVT OF) 30 Oct 20151%   25 Nov 2018 03 Nov 2015

2,050,000.000 19,264.38103.570000Local0.905264
114.408615 21,280.40 0.00Base

0.00
0.00
0.00 2,123,185.00

2,345,376.60
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J P MORGAN SECURITIES INC EUR/EURACI08PL99 FRANCE (GOVT OF) 30 Dec 20150.5%   25 Nov 2019 OPEN

1,335,000.000 729.51102.185000Local0.916296
111.519640 796.15 0.00Base

0.00
0.00
0.00 1,364,169.75

1,488,787.19

BANQUE NATIONALE DE PARIS, LON EUR/EURB9336GII1 ELECTRICITE DE FRANCE SA 15 Oct 20151%   29 Dec 2049 19 Oct 2015

400,000.000 12,249.32102.625000Local0.876079
117.141262 13,981.98 0.00Base

0.00
0.00
0.00 410,500.00

468,565.05

3,897,854.750.000.0032,243.213,785,000.000 Local
FRANCE Total

4,302,728.840.000.0036,058.53Base

GERMANY

CITIGROUP GLOBAL MARKETS INC. EUR/EURACI06RR75 BUNDESREPUB. DEUTSCHLAND 01 Dec 20152%   15 Aug 2023 02 Dec 2015

2,130,000.000 12,686.89114.130000Local0.942729
121.063423 13,457.62 0.00Base

0.00
0.00
0.00 2,430,969.00

2,578,650.92

MORGAN STANLEY CO INCORPORATED EUR/EURACI0BKXY8 BUNDESOBLIGATION 02 Dec 20150.01%   17 Apr 2020 04 Dec 2015

2,830,000.000 0.00101.166000Local0.945805
106.962852 0.00 0.00Base

0.00
0.00
0.00 2,862,997.80

3,027,048.70

GOLDMAN SACHS + CO EUR/EURB05Q87II5 BUNDESREPUB. DEUTSCHLAND 30 Nov 20154%   04 Jan 2037 02 Dec 2015

165,000.000 6,003.29152.549000Local0.946835
161.114661 6,340.38 0.00Base

0.00
0.00
0.00 251,705.85

265,839.19

5,545,672.650.000.0018,690.185,125,000.000 Local
GERMANY Total

5,871,538.810.000.0019,798.00Base

50,933.398,910,000.000 Local
55,856.53Base

0.00
0.00

0.00
0.00

9,443,527.40
10,174,267.65

EURO CURRENCY Total

JAPANESE YEN

NOMURA INTERNATIONAL PLC JPY/JPHACI0593C1 JAPAN (30 YEAR ISSUE) 02 Dec 20151.8%   20 Mar 2043 07 Dec 2015
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53,350,000.000 205,214.00110.626000Local123.465000
0.896011 1,662.12 0.00Base

0.00
0.00
0.00 59,018,971.00

478,021.88

CITIGROUP GLOBAL MARKETS INC. JPY/JPHACI0689Q5 JAPAN (20 YEAR ISSUE) 02 Dec 20151.7%   20 Jun 2033 07 Dec 2015

106,750,000.000 845,226.00112.919000Local123.465000
0.914583 6,845.88 0.00Base

0.00
0.00
0.00 120,541,032.00

976,317.43

CITIGROUP GLOBAL MARKETS INC. JPY/JPHACI0B86W9 JAPAN (5 YEAR ISSUE) 02 Dec 20150.1%   20 Dec 2019 07 Dec 2015

202,150,000.000 94,151.00100.326000Local123.465000
0.812587 762.57 0.00Base

0.00
0.00
0.00 202,809,009.00

1,642,643.74

MIZUHO INTERNATIONAL PLC JPY/JPHACI0BD8W6 JAPAN (10 YR ISSUE) 02 Dec 20150.3%   20 Dec 2024 07 Dec 2015

90,700,000.000 126,731.00100.575000Local123.465000
0.814603 1,026.45 0.00Base

0.00
0.00
0.00 91,221,525.00

738,845.22

MIZUHO INTERNATIONAL PLC JPY/JPHB2B35BII9 JAPAN (20 YEAR ISSUE) 02 Dec 20152.1%   20 Dec 2027 07 Dec 2015

146,550,000.000 1,433,379.00119.111000Local123.540000
0.964149 11,602.55 0.00Base

0.00
0.00
0.00 174,557,170.00

1,412,960.74

NOMURA INTERNATIONAL PLC JPY/JPHB3VV70II5 JAPAN (30 YEAR ISSUE) 02 Dec 20152.3%   20 Mar 2039 07 Dec 2015

80,750,000.000 396,891.00121.520999Local123.540000
0.983657 3,212.65 0.00Base

0.00
0.00
0.00 98,128,207.00

794,303.12

3,101,592.00680,250,000.000 Local
25,112.22Base

0.00
0.00

0.00
0.00

746,275,914.00
6,043,092.13

JAPANESE YEN Total

MEXICAN PESO

MORGAN STANLEY CO INCORPORATED MXN/MX1B00L4VII2 MEX BONOS DESARR FIX RT 30 Nov 20158%   07 Dec 2023 03 Dec 2015

16,780,900.000 626,486.93112.711503Local16.598750
6.790361 37,743.02 0.00Base

0.00
0.00
0.00 18,914,004.61

1,139,483.67

626,486.9316,780,900.000 Local
37,743.02Base

0.00
0.00

0.00
0.00

18,914,004.61
1,139,483.67

MEXICAN PESO Total
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SWEDISH KRONA

ROYAL BANK OF SCOTLAND PLC SEK/EURACI07QJV2 SWEDISH GOVERNMENT 23 Oct 20152.5%   12 May 2025 28 Oct 2015

9,865,000.000 113,721.53116.727000Local8.508700
13.718547 13,365.32 0.00Base

0.00
0.00
0.00 11,515,118.55

1,353,334.66

113,721.539,865,000.000 Local
13,365.32Base

0.00
0.00

0.00
0.00

11,515,118.55
1,353,334.66

SWEDISH KRONA Total

FIXED INCOME  Total
716,665,900.000

Base 149,129.43 0.00 0.00 19,462,720.13

OPTIONS EXPIRED_BUYS
US DOLLAR

OPTION EXPIRED USD/ADI0JGRN8 US 5YR NOTE W3 OP DEC15C 119.2 18 Dec 2015EXP 12/18/2015 18 Dec 2015

86.000 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

0.0086.000 Local
0.00Base

0.00
0.00

0.00
0.00

0.00
0.00

US DOLLAR Total

OPTIONS EXPIRED_BUYS  Total
86.000

Base 0.00 0.00 0.00 0.00

54,699,468.720.000.00149,129.43

751,902,734.590

SALES Total

Base
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FUTURE SELL TO CLOSE
AUSTRALIAN DOLLAR

STATE STREET GLOBAL MKTS/BOSADI0DBLR2 AUST 10Y BOND FUT DEC15 15 Oct 2015XSFE 20151215

1.000 97.365000Local1.366961
71.227343 1.35Base

1.85
100,000.000

129,412.68
94,671.8289

STATE STREET GLOBAL MKTS/BOS15 Oct 2015 CANCEL

-1.000 97.365000Local1.366961
71.227343 -1.35Base

-1.85
-100,000.000

-129,412.68
-94,671.8289

STATE STREET GLOBAL MKTS/BOS15 Oct 2015

2.000 97.370000Local1.366961
71.231001 2.71Base

3.70
200,000.000

258,927.38
189,418.2688

STATE STREET GLOBAL MKTS/BOS15 Oct 2015

1.000 97.365000Local1.366400
71.256587 1.35Base

1.85
100,000.000

129,412.68
94,710.6990

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

4.000 97.395000Local1.377126
70.723376 5.37Base

7.40
400,000.000

518,876.64
376,782.2692

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

5.000 97.400000Local1.377126
70.727007 6.72Base

9.25
500,000.000

648,851.65
471,163.6091

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

2.000 97.390000Local1.377126
70.719745 2.69Base

3.70
200,000.000

259,336.02
188,316.8493

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

3.000 97.365000Local1.377126
70.701592 4.03Base

5.55
300,000.000

388,238.04
281,919.0494

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

3.000 97.370000Local1.377126 5.55 388,391.07
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70.705222 4.03Base300,000.000 282,030.1695

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

11.000 97.345000Local1.378170
70.633521 14.77Base

20.35
1,100,000.000

1,421,297.02
1,031,292.9696

STATE STREET GLOBAL MKTS/BOS20 Oct 2015 CANCEL

-11.000 97.345000Local1.378170
70.633521 -14.77Base

-20.35
-1,100,000.000

-1,421,297.02
-1,031,292.9696

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

9.000 97.340000Local1.378170
70.629893 12.08Base

16.65
900,000.000

1,162,421.37
843,452.8299

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

8.000 97.345000Local1.376652
70.711407 10.75Base

14.80
800,000.000

1,033,670.56
750,858.2997

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

6.000 97.060000Local1.422677
68.223497 7.80Base

11.10
600,000.000

758,075.22
532,851.25148

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

4.000 97.020000Local1.405086
69.049154 5.27Base

7.40
400,000.000

503,800.88
358,555.19150

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

7.000 97.025000Local1.405086
69.052713 9.22Base

12.95
700,000.000

881,997.20
627,717.59152

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

2.000 97.015000Local1.405086
69.045596 2.63Base

3.70
200,000.000

251,801.74
179,207.35151

STATE STREET GLOBAL MKTS/BOS16 Nov 2015

1.000 97.050000Local1.411433
68.759906 1.31Base

1.85
100,000.000

126,246.81
89,445.84156
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STATE STREET GLOBAL MKTS/BOS16 Nov 2015

2.000 97.035000Local1.411433
68.749278 2.62Base

3.70
200,000.000

252,196.82
178,681.40153

STATE STREET GLOBAL MKTS/BOS16 Nov 2015

1.000 97.040000Local1.411433
68.752821 1.31Base

1.85
100,000.000

126,147.85
89,375.73157

STATE STREET GLOBAL MKTS/BOS16 Nov 2015

4.000 97.025000Local1.411433
68.742193 5.24Base

7.40
400,000.000

503,998.40
357,082.77158

STATE STREET GLOBAL MKTS/BOS16 Nov 2015

1.000 97.045000Local1.411433
68.756363 1.31Base

1.85
100,000.000

126,197.33
89,410.78155

STATE STREET GLOBAL MKTS/BOS16 Nov 2015

3.000 97.030000Local1.411433
68.745736 3.93Base

5.55
300,000.000

378,146.94
267,917.03154

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

9.000 97.065000Local1.387540
69.954740 12.00Base

16.65
900,000.000

1,137,558.87
819,838.61164

STATE STREET GLOBAL MKTS/BOS19 Nov 2015 CANCEL

-9.000 97.065000Local1.387540
69.954740 -12.00Base

-16.65
-900,000.000

-1,137,558.87
-819,838.61164

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

4.000 97.070000Local1.387540
69.958344 5.33Base

7.40
400,000.000

505,780.08
364,515.68163

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

9.000 97.065000Local1.388600
69.901339 11.99Base

16.65
900,000.000

1,137,558.87
819,212.78165

STATE STREET GLOBAL MKTS/BOS26 Nov 2015
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8.000 97.100000Local1.383413
70.188729 10.70Base

14.80
800,000.000

1,013,944.24
732,929.53197

STATE STREET GLOBAL MKTS/BOS26 Nov 2015

2.000 97.115000Local1.383413
70.199572 2.67Base

3.70
200,000.000

253,784.68
183,448.24196

STATE STREET GLOBAL MKTS/BOS26 Nov 2015

8.000 97.105000Local1.383413
70.192343 10.70Base

14.80
800,000.000

1,014,342.08
733,217.11195

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

3.000 97.110000Local1.368270
70.972834 4.06Base

5.55
300,000.000

380,527.62
278,108.58206

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

4.000 97.115000Local1.368270
70.976489 5.41Base

7.40
400,000.000

507,569.36
370,957.02208

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

2.000 97.120000Local1.368270
70.980143 2.70Base

3.70
200,000.000

253,884.32
185,551.33207

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

8.000 96.980000Local1.375894
70.485081 10.76Base

14.80
800,000.000

1,004,448.56
730,033.39223

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 97.015000Local1.375894
70.510519 2.69Base

3.70
200,000.000

251,801.74
183,009.55236

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 97.005000Local1.375894
70.503251 2.69Base

3.70
200,000.000

251,604.48
182,866.18233

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

3.000 96.965000Local1.375894 5.55 376,225.95
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70.474179 4.03Base300,000.000 273,441.09235

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

10.000 96.970000Local1.375894
70.477813 13.45Base

18.50
1,000,000.000

1,254,577.60
911,827.22237

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

4.000 96.975000Local1.375894
70.481447 5.38Base

7.40
400,000.000

502,027.60
364,873.75238

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

3.000 97.010000Local1.375894
70.506885 4.03Base

5.55
300,000.000

377,554.62
274,406.76234

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

5.000 97.107500Local1.387925
69.965956 6.66Base

9.25
500,000.000

634,088.30
456,860.64244

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

2.000 97.112500Local1.387925
69.969559 2.67Base

3.70
200,000.000

253,734.90
182,816.00243

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 97.117500Local1.387925
69.973161 1.33Base

1.85
100,000.000

126,917.25
91,443.88245

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 97.115000Local1.369863
70.893951 1.35Base

1.85
100,000.000

126,892.34
92,631.41248

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

10.000 97.107500Local1.369863
70.888476 13.51Base

18.50
1,000,000.000

1,268,176.60
925,768.93250

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

3.000 97.110000Local1.369863
70.890301 4.05Base

5.55
300,000.000

380,527.62
277,785.17249
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STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 97.105000Local1.369863
70.886651 1.35Base

1.85
100,000.000

126,792.76
92,558.72255

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

4.000 97.112500Local1.369863
70.892126 5.40Base

7.40
400,000.000

507,469.80
370,452.96251

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

25.000 97.085000Local1.370426
70.842935 33.75Base

46.25
2,500,000.000

3,164,847.75
2,309,389.74254

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

100.000 97.085000Local1.370426
70.842935 134.99Base

185.00
10,000,000.000

12,659,391.00
9,237,558.98253

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

100.000 97.085000Local1.370426
70.842935 134.99Base

185.00
10,000,000.000

12,659,391.00
9,237,558.98252

ADI0DBLR2 Total

725.20 49,690,595.72392.000 Local

527.01 36,112,120.51Base39,200,000.000

STATE STREET GLOBAL MKTS/BOSADI0DBMG5 AUST 3YR BOND FUT DEC15 01 Oct 2015XSFE 20151215

1.000 98.180000Local1.421060
69.089271 1.30Base

1.85
100,000.000

112,150.10
78,920.038

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

1.000 98.230000Local1.400364
70.146048 1.71Base

2.40
100,000.000

112,306.02
80,197.7312

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

4.000 98.190000Local1.386770
70.804820 5.34Base

7.40
400,000.000

448,725.04
323,575.6813

STATE STREET GLOBAL MKTS/BOS08 Oct 2015
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1.000 98.160000Local1.384083
70.920602 1.34Base

1.85
100,000.000

112,087.80
80,983.4414

STATE STREET GLOBAL MKTS/BOS22 Oct 2015

2.000 98.180000Local1.385425
70.866341 2.67Base

3.70
200,000.000

224,300.20
161,899.9221

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

4.000 98.180000Local1.400168
70.120157 5.29Base

7.40
400,000.000

448,600.40
320,390.4122

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

2.000 98.190000Local1.394214
70.426778 2.65Base

3.70
200,000.000

224,362.52
160,924.0225

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

6.000 98.030000Local1.419648
69.052328 7.82Base

11.10
600,000.000

670,103.40
472,020.8129

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

6.000 97.930000Local1.422677
68.835020 7.80Base

11.10
600,000.000

668,246.52
469,710.6430

STATE STREET GLOBAL MKTS/BOS11 Nov 2015

5.000 97.950000Local1.417033
69.123302 6.53Base

9.25
500,000.000

557,181.15
393,202.6631

STATE STREET GLOBAL MKTS/BOS11 Nov 2015

1.000 97.940000Local1.417033
69.116245 1.31Base

1.85
100,000.000

111,405.32
78,618.7232

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

20.000 97.870000Local1.382552
70.789381 26.76Base

37.00
2,000,000.000

2,223,784.80
1,608,463.7734

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

28.000 97.860000Local1.382552 51.80 3,112,435.48
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70.782148 37.47Base2,800,000.000 2,251,224.8935

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

2.000 97.870000Local1.391208
70.348934 2.66Base

3.70
200,000.000

222,378.48
159,845.6036

STATE STREET GLOBAL MKTS/BOS26 Nov 2015

1.000 97.890000Local1.383413
70.759780 1.34Base

1.85
100,000.000

111,250.93
80,417.7338

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

3.000 97.900000Local1.366120
71.662811 4.06Base

5.55
300,000.000

333,845.37
244,374.8539

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

2.000 97.860000Local1.387925
70.508133 2.67Base

3.70
200,000.000

222,316.82
160,179.2741

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

134.000 97.862333Local1.369863
71.439504 180.97Base

247.90
13,400,000.000

14,896,190.40
10,874,219.1045

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

25.000 97.885000Local1.369863
71.456051 33.76Base

46.25
2,500,000.000

2,780,887.50
2,030,047.9044

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

44.000 97.888000Local1.369863
71.458241 59.42Base

81.40
4,400,000.000

4,894,769.44
3,573,181.7343

ADI0DBMG5 Total

540.75 32,487,327.69292.000 Local

392.87 23,602,398.90Base29,200,000.000

STATE STREET GLOBAL MKTS/BOSADI0H2NY1 AUST 3YR BOND FUT MAR16 10 Dec 2015XSFE 20160315

19.000 97.840000Local1.369863
71.423201 25.66Base

35.15
1,900,000.000

2,110,839.01
1,540,912.494
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STATE STREET GLOBAL MKTS/BOS30 Dec 2015

2.000 97.940000Local1.373061
71.329679 2.69Base

3.70
200,000.000

222,810.64
162,272.9413

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

4.000 97.950000Local1.373061
71.336962 5.39Base

7.40
400,000.000

445,744.92
324,635.9214

ADI0H2NY1 Total

46.25 2,779,394.5725.000 Local

33.74 2,027,821.35Base2,500,000.000

STATE STREET GLOBAL MKTS/BOSADI0H2P11 AUST 10Y BOND FUT MAR16 10 Dec 2015XSFE 20160315

13.000 97.047500Local1.369863
70.844676 17.56Base

24.05
1,300,000.000

1,640,886.91
1,197,847.462

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

12.000 97.050000Local1.369863
70.846501 16.21Base

22.20
1,200,000.000

1,514,961.72
1,105,922.073

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

3.000 97.067500Local1.386386
70.014772 4.00Base

5.55
300,000.000

379,260.66
273,560.6519

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

3.000 97.087500Local1.386386
70.029198 4.00Base

5.55
300,000.000

379,856.25
273,990.2521

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

3.000 97.080000Local1.386386
70.023788 4.00Base

5.55
300,000.000

379,632.78
273,829.0614

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 97.075000Local1.386386
70.020182 1.33Base

1.85
100,000.000

126,494.62
91,240.5515

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

Books Closed Prepared by State StreetPage 1949
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5.000 97.082500Local1.386386
70.025592 6.67Base

9.25
500,000.000

632,845.35
456,471.2517

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

3.000 97.070000Local1.386386
70.016575 4.00Base

5.55
300,000.000

379,335.06
273,614.3216

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 97.062500Local1.386386
70.011166 1.33Base

1.85
100,000.000

126,370.64
91,151.1220

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 97.065000Local1.386386
70.012969 1.33Base

1.85
100,000.000

126,395.43
91,169.0018

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 97.062500Local1.386386
70.011166 1.33Base

1.85
100,000.000

126,370.64
91,151.1222

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

2.000 97.085000Local1.386386
70.027395 2.67Base

3.70
200,000.000

253,187.82
182,624.3323

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

3.000 97.100000Local1.378170
70.455749 4.03Base

5.55
300,000.000

380,229.09
275,894.1924

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

2.000 97.092500Local1.378170
70.450307 2.68Base

3.70
200,000.000

253,336.88
183,821.2127

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

2.000 97.115000Local1.378170
70.466633 2.68Base

3.70
200,000.000

253,784.68
184,146.1428

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

9.000 97.097500Local1.378170 16.65 1,140,463.35

Books Closed Prepared by State StreetPage 1950
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70.453935 12.08Base900,000.000 827,520.0830

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

1.000 97.117500Local1.378170
70.468447 1.34Base

1.85
100,000.000

126,917.25
92,091.1425

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

2.000 97.090000Local1.378170
70.448493 2.68Base

3.70
200,000.000

253,287.16
183,785.1426

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

2.000 97.087500Local1.378170
70.446679 2.68Base

3.70
200,000.000

253,237.50
183,749.1029

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

2.000 97.140000Local1.393728
69.697961 2.65Base

3.70
200,000.000

254,283.36
182,448.3434

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

3.000 97.092500Local1.393728
69.663880 3.98Base

5.55
300,000.000

380,005.32
272,653.8635

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

2.000 97.127500Local1.393728
69.688992 2.65Base

3.70
200,000.000

254,033.88
182,269.3437

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 97.132500Local1.393728
69.692580 1.33Base

1.85
100,000.000

127,066.82
91,170.4640

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 97.102500Local1.393728
69.671055 1.33Base

1.85
100,000.000

126,767.89
90,955.9839

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

3.000 97.105000Local1.393728
69.672849 3.98Base

5.55
300,000.000

380,378.28
272,921.4631

Books Closed Prepared by State StreetPage 1951
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STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 97.115000Local1.393728
69.680024 1.33Base

1.85
100,000.000

126,892.34
91,045.2732

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 97.137500Local1.393728
69.696167 1.33Base

1.85
100,000.000

127,116.72
91,206.2636

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

2.000 97.112500Local1.393728
69.678230 2.65Base

3.70
200,000.000

253,734.90
182,054.8238

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 97.090000Local1.393728
69.662086 1.33Base

1.85
100,000.000

126,643.58
90,866.7833

STATE STREET GLOBAL MKTS/BOS16 Dec 2015

45.000 97.085000Local1.387540
69.969154 60.00Base

83.25
4,500,000.000

5,696,725.95
4,105,630.0748

STATE STREET GLOBAL MKTS/BOS16 Dec 2015

4.000 97.060000Local1.387540
69.951137 5.33Base

7.40
400,000.000

505,383.48
364,229.8547

STATE STREET GLOBAL MKTS/BOS16 Dec 2015

2.000 97.075000Local1.387540
69.961947 2.67Base

3.70
200,000.000

252,989.24
182,329.3349

STATE STREET GLOBAL MKTS/BOS16 Dec 2015

1.000 97.080000Local1.387540
69.965551 1.33Base

1.85
100,000.000

126,544.26
91,200.4443

STATE STREET GLOBAL MKTS/BOS16 Dec 2015

5.000 97.080000Local1.387540
69.965551 6.67Base

9.25
500,000.000

632,721.30
456,002.2141

STATE STREET GLOBAL MKTS/BOS16 Dec 2015

Books Closed Prepared by State StreetPage 1952
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1.000 97.080000Local1.387540
69.965551 1.33Base

1.85
100,000.000

126,544.26
91,200.4444

STATE STREET GLOBAL MKTS/BOS16 Dec 2015

2.000 97.060000Local1.387540
69.951137 2.67Base

3.70
200,000.000

252,691.74
182,114.9242

STATE STREET GLOBAL MKTS/BOS16 Dec 2015

10.000 97.055000Local1.387540
69.947533 13.33Base

18.50
1,000,000.000

1,262,963.30
910,217.5845

STATE STREET GLOBAL MKTS/BOS16 Dec 2015

2.000 97.090000Local1.387540
69.972758 2.67Base

3.70
200,000.000

253,287.16
182,544.0446

STATE STREET GLOBAL MKTS/BOS16 Dec 2015

4.000 97.065000Local1.387540
69.954740 5.33Base

7.40
400,000.000

505,581.72
364,372.7250

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

1.000 97.035000Local1.408352
68.899678 1.31Base

1.85
100,000.000

126,098.41
89,536.1551

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

2.000 97.060000Local1.408352
68.917430 2.63Base

3.70
200,000.000

252,691.74
179,423.7154

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

2.000 97.055000Local1.408352
68.913879 2.63Base

3.70
200,000.000

252,592.66
179,353.3652

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

4.000 97.045000Local1.408352
68.906779 5.25Base

7.40
400,000.000

504,789.32
358,425.5453

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

6.000 97.165000Local1.383030 11.10 764,349.78

Books Closed Prepared by State StreetPage 1953
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70.255164 8.03Base600,000.000 552,663.2055

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

2.000 97.170000Local1.383030
70.258780 2.68Base

3.70
200,000.000

254,883.36
184,293.4457

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

2.000 97.160000Local1.383030
70.251549 2.68Base

3.70
200,000.000

254,683.16
184,148.6956

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

1.000 97.175000Local1.383030
70.262395 1.34Base

1.85
100,000.000

127,491.76
92,182.9358

STATE STREET GLOBAL MKTS/BOS24 Dec 2015

1.000 97.125000Local1.375800
70.595290 1.34Base

1.85
100,000.000

126,992.01
92,304.1263

STATE STREET GLOBAL MKTS/BOS24 Dec 2015

1.000 97.120000Local1.375800
70.591656 1.34Base

1.85
100,000.000

126,942.16
92,267.8960

STATE STREET GLOBAL MKTS/BOS24 Dec 2015

2.000 97.140000Local1.375800
70.606193 2.69Base

3.70
200,000.000

254,283.36
184,825.8262

STATE STREET GLOBAL MKTS/BOS24 Dec 2015

2.000 97.135000Local1.375800
70.602559 2.69Base

3.70
200,000.000

254,183.54
184,753.2661

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

2.000 97.205000Local1.373061
70.794378 2.69Base

3.70
200,000.000

255,585.52
186,142.8766

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

1.000 97.185000Local1.373061
70.779812 1.35Base

1.85
100,000.000

127,591.99
92,925.2265

Books Closed Prepared by State StreetPage 1954
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STATE STREET GLOBAL MKTS/BOS30 Dec 2015

1.000 97.200000Local1.373061
70.790737 1.35Base

1.85
100,000.000

127,742.54
93,034.8664

STATE STREET GLOBAL MKTS/BOS31 Dec 2015

3.000 97.145000Local1.372307
70.789554 4.04Base

5.55
300,000.000

381,574.86
278,053.5771

STATE STREET GLOBAL MKTS/BOS31 Dec 2015

1.000 97.135000Local1.372307
70.782267 1.35Base

1.85
100,000.000

127,091.77
92,611.7669

STATE STREET GLOBAL MKTS/BOS31 Dec 2015

3.000 97.130000Local1.372307
70.778623 4.04Base

5.55
300,000.000

381,125.61
277,726.2070

ADI0H2P11 Total

368.15 25,199,902.84199.000 Local

265.92 18,205,684.94Base19,900,000.000

908.000 Local
Base

1,680.35
1,219.54

110,157,220.82
79,948,025.7090,800,000.000

AUSTRALIAN DOLLAR Total

CANADIAN DOLLAR

STATE STREET GLOBAL MKTS/BOSADI0BJB64 CAN 10YR BOND FUT DEC15 04 Nov 2015XMOD 20151218

1.000 139.920000Local1.316400
106.289881 1.56Base

2.05
100,000.000

139,920.00
106,289.88228

STATE STREET GLOBAL MKTS/BOS04 Nov 2015 CANCEL

-1.000 139.920000Local1.316400
106.289881 -1.56Base

-2.05
-100,000.000

-139,920.00
-106,289.88228

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

2.000 139.850000Local1.316400
106.236706 3.11Base

4.10
200,000.000

279,700.00
212,473.41226

Books Closed Prepared by State StreetPage 1955
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STATE STREET GLOBAL MKTS/BOS04 Nov 2015 CANCEL

-2.000 139.850000Local1.316400
106.236706 -3.11Base

-4.10
-200,000.000

-279,700.00
-212,473.41226

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

1.000 139.880000Local1.316400
106.259496 1.56Base

2.05
100,000.000

139,880.00
106,259.50227

STATE STREET GLOBAL MKTS/BOS04 Nov 2015 CANCEL

-1.000 139.880000Local1.316400
106.259496 -1.56Base

-2.05
-100,000.000

-139,880.00
-106,259.50227

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

1.000 139.880000Local1.313850
106.465730 1.56Base

2.05
100,000.000

139,880.00
106,465.73230

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

2.000 139.850000Local1.313850
106.442897 3.12Base

4.10
200,000.000

279,700.00
212,885.79229

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

1.000 139.920000Local1.313850
106.496175 1.56Base

2.05
100,000.000

139,920.00
106,496.18231

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 138.560000Local1.330750
104.121736 1.54Base

2.05
100,000.000

138,560.00
104,121.74245

STATE STREET GLOBAL MKTS/BOS06 Nov 2015 CANCEL

-1.000 138.560000Local1.330750
104.121736 -1.54Base

-2.05
-100,000.000

-138,560.00
-104,121.74245

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 138.630000Local1.330750
104.174338 1.54Base

2.05
100,000.000

138,630.00
104,174.34243

STATE STREET GLOBAL MKTS/BOS06 Nov 2015 CANCEL

Books Closed Prepared by State StreetPage 1956
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-1.000 138.630000Local1.330750
104.174338 -1.54Base

-2.05
-100,000.000

-138,630.00
-104,174.34243

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 138.680000Local1.330750
104.211911 3.08Base

4.10
200,000.000

277,360.00
208,423.82246

STATE STREET GLOBAL MKTS/BOS06 Nov 2015 CANCEL

-2.000 138.680000Local1.330750
104.211911 -3.08Base

-4.10
-200,000.000

-277,360.00
-208,423.82246

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 138.620000Local1.330750
104.166823 3.08Base

4.10
200,000.000

277,240.00
208,333.65244

STATE STREET GLOBAL MKTS/BOS06 Nov 2015 CANCEL

-2.000 138.620000Local1.330750
104.166823 -3.08Base

-4.10
-200,000.000

-277,240.00
-208,333.65244

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 138.620000Local1.329950
104.229482 3.08Base

4.10
200,000.000

277,240.00
208,458.96248

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 138.560000Local1.329950
104.184368 1.54Base

2.05
100,000.000

138,560.00
104,184.37249

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 138.630000Local1.329950
104.237001 1.54Base

2.05
100,000.000

138,630.00
104,237.00247

STATE STREET GLOBAL MKTS/BOS06 Nov 2015 CANCEL

-1.000 138.630000Local1.329950
104.237001 -1.54Base

-2.05
-100,000.000

-138,630.00
-104,237.00247

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 138.680000Local1.329950 4.10 277,360.00

Books Closed Prepared by State StreetPage 1957
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104.274597 3.08Base200,000.000 208,549.19250

STATE STREET GLOBAL MKTS/BOS06 Nov 2015 CANCEL

-2.000 138.680000Local1.329950
104.274597 -3.08Base

-4.10
-200,000.000

-277,360.00
-208,549.19250

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 138.630000Local1.329950
104.237001 1.54Base

2.05
100,000.000

138,630.00
104,237.00251

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 138.680000Local1.329950
104.274597 3.08Base

4.10
200,000.000

277,360.00
208,549.19252

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 138.500000Local1.327550
104.327521 1.54Base

2.05
100,000.000

138,500.00
104,327.52254

STATE STREET GLOBAL MKTS/BOS09 Nov 2015 CANCEL

-1.000 138.500000Local1.327550
104.327521 -1.54Base

-2.05
-100,000.000

-138,500.00
-104,327.52254

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 138.460000Local1.327550
104.297390 1.54Base

2.05
100,000.000

138,460.00
104,297.39253

STATE STREET GLOBAL MKTS/BOS09 Nov 2015 CANCEL

-1.000 138.460000Local1.327550
104.297390 -1.54Base

-2.05
-100,000.000

-138,460.00
-104,297.39253

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 138.460000Local1.327600
104.293462 1.54Base

2.05
100,000.000

138,460.00
104,293.46255

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 138.500000Local1.327600
104.323591 1.54Base

2.05
100,000.000

138,500.00
104,323.59256

Books Closed Prepared by State StreetPage 1958
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STATE STREET GLOBAL MKTS/BOS10 Nov 2015

2.000 138.720000Local1.325900
104.623275 3.09Base

4.10
200,000.000

277,440.00
209,246.55257

STATE STREET GLOBAL MKTS/BOS10 Nov 2015 CANCEL

-2.000 138.720000Local1.325900
104.623275 -3.09Base

-4.10
-200,000.000

-277,440.00
-209,246.55257

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

2.000 138.720000Local1.326250
104.595664 3.09Base

4.10
200,000.000

277,440.00
209,191.33258

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

1.000 139.310000Local1.332400
104.555689 1.54Base

2.05
100,000.000

139,310.00
104,555.69284

STATE STREET GLOBAL MKTS/BOS17 Nov 2015 CANCEL

-1.000 139.310000Local1.332400
104.555689 -1.54Base

-2.05
-100,000.000

-139,310.00
-104,555.69284

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

1.000 139.280000Local1.332400
104.533173 1.54Base

2.05
100,000.000

139,280.00
104,533.17285

STATE STREET GLOBAL MKTS/BOS17 Nov 2015 CANCEL

-1.000 139.280000Local1.332400
104.533173 -1.54Base

-2.05
-100,000.000

-139,280.00
-104,533.17285

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

1.000 139.180000Local1.332400
104.458121 1.54Base

2.05
100,000.000

139,180.00
104,458.12287

STATE STREET GLOBAL MKTS/BOS17 Nov 2015 CANCEL

-1.000 139.180000Local1.332400
104.458121 -1.54Base

-2.05
-100,000.000

-139,180.00
-104,458.12287

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

Books Closed Prepared by State StreetPage 1959
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1.000 139.290000Local1.332400
104.540678 1.54Base

2.05
100,000.000

139,290.00
104,540.68286

STATE STREET GLOBAL MKTS/BOS17 Nov 2015 CANCEL

-1.000 139.290000Local1.332400
104.540678 -1.54Base

-2.05
-100,000.000

-139,290.00
-104,540.68286

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

1.000 139.310000Local1.332250
104.567461 1.54Base

2.05
100,000.000

139,310.00
104,567.46288

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

1.000 139.180000Local1.332250
104.469882 1.54Base

2.05
100,000.000

139,180.00
104,469.88291

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

1.000 139.280000Local1.332250
104.544943 1.54Base

2.05
100,000.000

139,280.00
104,544.94289

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

1.000 139.290000Local1.332250
104.552449 1.54Base

2.05
100,000.000

139,290.00
104,552.45290

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 139.600000Local1.326650
105.227453 1.55Base

2.05
100,000.000

139,600.00
105,227.45299

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

2.000 139.590000Local1.326650
105.219915 3.09Base

4.10
200,000.000

279,180.00
210,439.83298

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

2.000 139.630000Local1.326650
105.250066 3.09Base

4.10
200,000.000

279,260.00
210,500.13302

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

3.000 139.570000Local1.326650 6.15 418,710.00
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105.204839 4.64Base300,000.000 315,614.52301

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 139.620000Local1.326650
105.242528 1.55Base

2.05
100,000.000

139,620.00
105,242.53304

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 139.530000Local1.326650
105.174688 1.55Base

2.05
100,000.000

139,530.00
105,174.69297

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

5.000 139.560000Local1.326650
105.197301 7.73Base

10.25
500,000.000

697,800.00
525,986.51300

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

4.000 139.550000Local1.326650
105.189764 6.18Base

8.20
400,000.000

558,200.00
420,759.05305

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

3.000 139.580000Local1.326650
105.212377 4.64Base

6.15
300,000.000

418,740.00
315,637.13303

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

9.000 139.660000Local1.326650
105.272679 13.91Base

18.45
900,000.000

1,256,940.00
947,454.11306

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

9.000 139.650000Local1.326650
105.265142 13.91Base

18.45
900,000.000

1,256,850.00
947,386.27307

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

1.000 139.770000Local1.333800
104.790823 1.54Base

2.05
100,000.000

139,770.00
104,790.82314

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

1.000 139.760000Local1.333800
104.783326 1.54Base

2.05
100,000.000

139,760.00
104,783.33308
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STATE STREET GLOBAL MKTS/BOS20 Nov 2015

2.000 139.800000Local1.333800
104.813315 3.07Base

4.10
200,000.000

279,600.00
209,626.63313

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

1.000 139.740000Local1.333800
104.768331 1.54Base

2.05
100,000.000

139,740.00
104,768.33312

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

1.000 139.920000Local1.333800
104.903284 1.54Base

2.05
100,000.000

139,920.00
104,903.28316

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

1.000 139.940000Local1.333800
104.918279 1.54Base

2.05
100,000.000

139,940.00
104,918.28311

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

1.000 139.820000Local1.333800
104.828310 1.54Base

2.05
100,000.000

139,820.00
104,828.31315

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

1.000 139.830000Local1.333800
104.835807 1.54Base

2.05
100,000.000

139,830.00
104,835.81309

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

1.000 139.860000Local1.333800
104.858300 1.54Base

2.05
100,000.000

139,860.00
104,858.30310

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

12.000 139.820000Local1.335750
104.675276 18.42Base

24.60
1,200,000.000

1,677,840.00
1,256,103.31321

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

2.000 139.510000Local1.335750
104.443197 3.07Base

4.10
200,000.000

279,020.00
208,886.39317

STATE STREET GLOBAL MKTS/BOS23 Nov 2015
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1.000 139.420000Local1.335750
104.375819 1.53Base

2.05
100,000.000

139,420.00
104,375.82318

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

2.000 139.470000Local1.335750
104.413251 3.07Base

4.10
200,000.000

278,940.00
208,826.50319

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

1.000 139.400000Local1.335750
104.360846 1.53Base

2.05
100,000.000

139,400.00
104,360.85320

ADI0BJB64 Total

176.30 12,000,040.0086.000 Local

132.66 9,027,508.51Base8,600,000.000

STATE STREET GLOBAL MKTS/BOSADI0H73B2 CAN 10YR BOND FUT MAR16 25 Nov 2015XMOD 20160321

1.000 138.510000Local1.330150
104.131113 1.54Base

2.05
100,000.000

138,510.00
104,131.114

STATE STREET GLOBAL MKTS/BOS25 Nov 2015

1.000 138.490000Local1.330150
104.116077 1.54Base

2.05
100,000.000

138,490.00
104,116.085

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 139.110000Local1.336100
104.116458 1.53Base

2.05
100,000.000

139,110.00
104,116.4610

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 139.060000Local1.336100
104.079036 1.53Base

2.05
100,000.000

139,060.00
104,079.0411

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 139.150000Local1.336100
104.146396 1.53Base

2.05
100,000.000

139,150.00
104,146.408

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 139.040000Local1.336100 2.05 139,040.00
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104.064067 1.53Base100,000.000 104,064.0712

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 138.960000Local1.336100
104.004191 1.53Base

2.05
100,000.000

138,960.00
104,004.1913

STATE STREET GLOBAL MKTS/BOS27 Nov 2015 CANCEL

-1.000 138.960000Local1.336100
104.004191 -1.53Base

-2.05
-100,000.000

-138,960.00
-104,004.1913

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 139.030000Local1.336100
104.056583 1.53Base

2.05
100,000.000

139,030.00
104,056.587

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 139.140000Local1.336100
104.138912 1.53Base

2.05
100,000.000

139,140.00
104,138.919

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

4.000 138.970000Local1.336100
104.011676 6.14Base

8.20
400,000.000

555,880.00
416,046.706

STATE STREET GLOBAL MKTS/BOS27 Nov 2015 CANCEL

-4.000 138.970000Local1.336100
104.011676 -6.14Base

-8.20
-400,000.000

-555,880.00
-416,046.706

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 139.000000Local1.336100
104.034129 1.53Base

2.05
100,000.000

139,000.00
104,034.1314

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 139.100000Local1.336550
104.073922 1.53Base

2.05
100,000.000

139,100.00
104,073.9224

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 138.900000Local1.336550
103.924283 1.53Base

2.05
100,000.000

138,900.00
103,924.2826
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STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 139.130000Local1.336550
104.096368 1.53Base

2.05
100,000.000

139,130.00
104,096.3725

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 138.930000Local1.336550
103.946729 1.53Base

2.05
100,000.000

138,930.00
103,946.7327

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 138.980000Local1.336550
103.984138 1.53Base

2.05
100,000.000

138,980.00
103,984.1428

ADI0H73B2 Total

28.70 1,945,570.0014.000 Local

21.44 1,456,908.22Base1,400,000.000

100.000 Local
Base

205.00
154.10

13,945,610.00
10,484,416.7310,000,000.000

CANADIAN DOLLAR Total

EURO CURRENCY

GERMANY

STATE STREET GLOBAL MKTS/BOSADI0CWCG1 EURO BUXL 30Y BND DEC15 16 Oct 2015XEUR 20151208

1.000 156.820000Local0.880243
178.155350 0.97Base

0.85
100,000.000

156,820.00
178,155.3522

STATE STREET GLOBAL MKTS/BOSADI0CWDF2 EURO-BOBL FUTURE  DEC15 21 Oct 2015XEUR 20151208

2.000 129.060000Local0.881251
146.450898 1.93Base

1.70
200,000.000

258,120.00
292,901.8018

STATE STREET GLOBAL MKTS/BOSADI0DRBY3 EURO-SCHATZ FUT   DEC15 02 Dec 2015XEUR 20151208

39.000 111.710000Local0.945805
118.111027 35.05Base

33.15
3,900,000.000

4,356,690.00
4,606,330.065

STATE STREET GLOBAL MKTS/BOS02 Dec 2015
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5.000 111.710000Local0.945805
118.111027 4.49Base

4.25
500,000.000

558,550.00
590,555.144

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 111.715000Local0.945805
118.116314 0.90Base

0.85
100,000.000

111,715.00
118,116.313

ADI0DRBY3 Total

38.25 5,026,955.0045.000 Local

40.44 5,315,001.51Base4,500,000.000

STATE STREET GLOBAL MKTS/BOSADI0DRCQ9 EURO-BUND FUTURE  DEC15 02 Dec 2015XEUR 20151208

2.000 158.520000Local0.945805
167.603259 1.80Base

1.70
200,000.000

317,040.00
335,206.52126

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 158.500000Local0.945805
167.582113 0.90Base

0.85
100,000.000

158,500.00
167,582.11124

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 158.480000Local0.945805
167.560967 0.90Base

0.85
100,000.000

158,480.00
167,560.97125

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 158.490000Local0.945805
167.571540 0.90Base

0.85
100,000.000

158,490.00
167,571.54127

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

14.000 158.410000Local0.945805
167.486956 12.58Base

11.90
1,400,000.000

2,217,740.00
2,344,817.38129

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

2.000 158.410000Local0.945805
167.486956 1.80Base

1.70
200,000.000

316,820.00
334,973.91128

ADI0DRCQ9 Total

17.85 3,327,070.0021.000 Local
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18.88 3,517,712.43Base2,100,000.000

STATE STREET GLOBAL MKTS/BOSADI0GGSZ3 EURO-BOBL FUTURE  MAR16 02 Dec 2015XEUR 20160308

9.000 131.850000Local0.945805
139.405057 8.09Base

7.65
900,000.000

1,186,650.00
1,254,645.513

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 130.740000Local0.922552
141.715589 1.84Base

1.70
200,000.000

261,480.00
283,431.185

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 130.640000Local0.916464
142.547880 0.93Base

0.85
100,000.000

130,640.00
142,547.887

ADI0GGSZ3 Total

10.20 1,578,770.0012.000 Local

10.86 1,680,624.57Base1,200,000.000

STATE STREET GLOBAL MKTS/BOSADI0H1V08 EURO-BUND FUTURE  MAR16 14 Dec 2015XEUR 20160308

1.000 159.100000Local0.906906
175.431632 0.94Base

0.85
100,000.000

159,100.00
175,431.639

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

1.000 158.650000Local0.906906
174.935440 0.94Base

0.85
100,000.000

158,650.00
174,935.4413

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

1.000 158.680000Local0.906906
174.968519 0.94Base

0.85
100,000.000

158,680.00
174,968.5210

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

3.000 158.560000Local0.906906
174.836201 2.81Base

2.55
300,000.000

475,680.00
524,508.6012

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

4.000 158.690000Local0.906906
174.979546 3.75Base

3.40
400,000.000

634,760.00
699,918.1811
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STATE STREET GLOBAL MKTS/BOS15 Dec 2015

5.000 157.420000Local0.916464
171.768886 4.64Base

4.25
500,000.000

787,100.00
858,844.4318

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 157.480000Local0.916464
171.834355 0.93Base

0.85
100,000.000

157,480.00
171,834.3519

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

2.000 157.450000Local0.916464
171.801620 1.85Base

1.70
200,000.000

314,900.00
343,603.2417

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

2.000 157.460000Local0.916464
171.812532 1.85Base

1.70
200,000.000

314,920.00
343,625.0620

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

2.000 157.460000Local0.916464
171.812532 1.85Base

1.70
200,000.000

314,920.00
343,625.0615

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 157.480000Local0.916464
171.834355 0.93Base

0.85
100,000.000

157,480.00
171,834.3516

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 157.540000Local0.916464
171.899824 0.93Base

0.85
100,000.000

157,540.00
171,899.8214

ADI0H1V08 Total

20.40 3,791,210.0024.000 Local

22.36 4,155,028.68Base2,400,000.000

14,138,945.0089.25105.000 Local
GERMANY Total

15,139,424.3495.44Base10,500,000.000
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105.000 Local
Base

89.25
95.44

14,138,945.00
15,139,424.3410,500,000.000

EURO CURRENCY Total

JAPANESE YEN

STATE STREET GLOBAL MKTS/BOSADI0DT492 JPN 10Y BOND(OSE) DEC15 09 Dec 2015XOSE 20151214

3.000 148.620000Local121.865000
1.219546 22.52Base

2,745.00
300,000,000.000

445,860,000.00
3,658,638.666

3.000 Local
Base

2,745.00
22.52

445,860,000.00
3,658,638.66300,000,000.000

JAPANESE YEN Total

POUND STERLING

STATE STREET GLOBAL MKTS/BOSADI0CT6L4 LONG GILT FUTURE  DEC15 01 Oct 2015IFLL 20151229

2.000 119.340000Local0.659565
180.937436 2.43Base

1.60
200,000.000

238,680.00
361,874.87187

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

1.000 119.200000Local0.659565
180.725175 1.21Base

0.80
100,000.000

119,200.00
180,725.17186

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

14.000 120.100000Local0.657181
182.750262 17.04Base

11.20
1,400,000.000

1,681,400.00
2,558,503.67188

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

2.000 120.090000Local0.657181
182.735046 2.43Base

1.60
200,000.000

240,180.00
365,470.09189

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

5.000 120.060000Local0.657181
182.689396 6.09Base

4.00
500,000.000

600,300.00
913,446.98190

STATE STREET GLOBAL MKTS/BOS02 Oct 2015
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2.000 120.030000Local0.657181
182.643747 2.43Base

1.60
200,000.000

240,060.00
365,287.49194

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

3.000 120.050000Local0.657181
182.674180 3.65Base

2.40
300,000.000

360,150.00
548,022.54191

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

5.000 120.070000Local0.657181
182.704613 6.09Base

4.00
500,000.000

600,350.00
913,523.06193

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

1.000 120.080000Local0.657181
182.719829 1.22Base

0.80
100,000.000

120,080.00
182,719.83192

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

1.000 119.690000Local0.657181
182.126385 1.22Base

0.80
100,000.000

119,690.00
182,126.39196

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

2.000 119.780000Local0.657181
182.263334 2.43Base

1.60
200,000.000

239,560.00
364,526.67200

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

3.000 119.750000Local0.657181
182.217684 3.65Base

2.40
300,000.000

359,250.00
546,653.05203

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

1.000 119.730000Local0.657181
182.187251 1.22Base

0.80
100,000.000

119,730.00
182,187.25195

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

4.000 119.740000Local0.657181
182.202468 4.87Base

3.20
400,000.000

478,960.00
728,809.87197

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

1.000 119.700000Local0.657181 0.80 119,700.00
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182.141602 1.22Base100,000.000 182,141.60198

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

1.000 119.770000Local0.657181
182.248117 1.22Base

0.80
100,000.000

119,770.00
182,248.12199

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

1.000 119.720000Local0.657181
182.172035 1.22Base

0.80
100,000.000

119,720.00
182,172.03201

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

2.000 119.760000Local0.657181
182.232901 2.43Base

1.60
200,000.000

239,520.00
364,465.80202

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

6.000 119.310000Local0.659370
180.945448 7.28Base

4.80
600,000.000

715,860.00
1,085,672.69230

STATE STREET GLOBAL MKTS/BOS05 Oct 2015 CANCEL

-6.000 119.310000Local0.659370
180.945448 -7.28Base

-4.80
-600,000.000

-715,860.00
-1,085,672.69230

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

5.000 119.300000Local0.659370
180.930282 6.07Base

4.00
500,000.000

596,500.00
904,651.41205

STATE STREET GLOBAL MKTS/BOS05 Oct 2015 CANCEL

-5.000 119.300000Local0.659370
180.930282 -6.07Base

-4.00
-500,000.000

-596,500.00
-904,651.41205

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 119.330000Local0.659370
180.975780 1.21Base

0.80
100,000.000

119,330.00
180,975.78204

STATE STREET GLOBAL MKTS/BOS05 Oct 2015 CANCEL

-1.000 119.330000Local0.659370
180.975780 -1.21Base

-0.80
-100,000.000

-119,330.00
-180,975.78204
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WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

4.000 119.320000Local0.659370
180.960614 4.85Base

3.20
400,000.000

477,280.00
723,842.46228

STATE STREET GLOBAL MKTS/BOS05 Oct 2015 CANCEL

-4.000 119.320000Local0.659370
180.960614 -4.85Base

-3.20
-400,000.000

-477,280.00
-723,842.46228

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

2.000 119.220000Local0.659370
180.808954 2.43Base

1.60
200,000.000

238,440.00
361,617.91237

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 119.330000Local0.658892
181.107071 1.21Base

0.80
100,000.000

119,330.00
181,107.07232

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

2.000 119.160000Local0.658892
180.849062 2.43Base

1.60
200,000.000

238,320.00
361,698.12233

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 119.320000Local0.658892
181.091894 1.21Base

0.80
100,000.000

119,320.00
181,091.89235

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 119.150000Local0.658892
180.833885 1.21Base

0.80
100,000.000

119,150.00
180,833.88236

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

2.000 118.810000Local0.653083
181.921747 2.45Base

1.60
200,000.000

237,620.00
363,843.49357

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

1.000 118.890000Local0.653083
182.044242 1.22Base

0.80
100,000.000

118,890.00
182,044.24356

STATE STREET GLOBAL MKTS/BOS27 Oct 2015
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WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

3.000 118.880000Local0.653083
182.028930 3.67Base

2.40
300,000.000

356,640.00
546,086.79355

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

4.000 118.870000Local0.653083
182.013618 4.90Base

3.20
400,000.000

475,480.00
728,054.47358

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

2.000 118.850000Local0.653083
181.982995 2.45Base

1.60
200,000.000

237,700.00
363,965.99359

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

2.000 119.080000Local0.653083
182.335170 2.45Base

1.60
200,000.000

238,160.00
364,670.34360

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

4.000 119.070000Local0.653083
182.319858 4.90Base

3.20
400,000.000

476,280.00
729,279.43362

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

5.000 119.160000Local0.653083
182.457666 6.12Base

4.00
500,000.000

595,800.00
912,288.33369

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

2.000 119.040000Local0.653083
182.273922 2.45Base

1.60
200,000.000

238,080.00
364,547.84370

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

1.000 119.170000Local0.653083
182.472978 1.22Base

0.80
100,000.000

119,170.00
182,472.98365

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

2.000 119.140000Local0.653083
182.427042 2.45Base

1.60
200,000.000

238,280.00
364,854.08361

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

2.000 119.090000Local0.653083 1.60 238,180.00
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WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
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Exchange RateContracts
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Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

182.350482 2.45Base200,000.000 364,700.96367

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

1.000 119.120000Local0.653083
182.396418 1.22Base

0.80
100,000.000

119,120.00
182,396.42364

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

1.000 119.110000Local0.653083
182.381106 1.22Base

0.80
100,000.000

119,110.00
182,381.11366

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

1.000 119.060000Local0.653083
182.304546 1.22Base

0.80
100,000.000

119,060.00
182,304.55368

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

3.000 119.150000Local0.653083
182.442354 3.67Base

2.40
300,000.000

357,450.00
547,327.06363

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

2.000 117.350000Local0.649245
180.748408 2.46Base

1.60
200,000.000

234,700.00
361,496.82392

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

3.000 117.390000Local0.649245
180.810018 3.70Base

2.40
300,000.000

352,170.00
542,430.05391

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

2.000 117.360000Local0.649245
180.763810 2.46Base

1.60
200,000.000

234,720.00
361,527.62389

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 117.340000Local0.649245
180.733005 1.23Base

0.80
100,000.000

117,340.00
180,733.01388

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 117.460000Local0.649245
180.917835 1.23Base

0.80
100,000.000

117,460.00
180,917.84390
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WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 117.410000Local0.649245
180.840823 1.23Base

0.80
100,000.000

117,410.00
180,840.82394

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

3.000 117.400000Local0.649245
180.825420 3.70Base

2.40
300,000.000

352,200.00
542,476.26393

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

3.000 117.430000Local0.649245
180.871628 3.70Base

2.40
300,000.000

352,290.00
542,614.88395

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 117.370000Local0.649245
180.779213 1.23Base

0.80
100,000.000

117,370.00
180,779.21398

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

3.000 117.320000Local0.649245
180.702200 3.70Base

2.40
300,000.000

351,960.00
542,106.60399

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

2.000 117.310000Local0.649245
180.686798 2.46Base

1.60
200,000.000

234,620.00
361,373.60397

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

2.000 117.350000Local0.649245
180.748408 2.46Base

1.60
200,000.000

234,700.00
361,496.82396

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

2.000 117.340000Local0.649245
180.733005 2.46Base

1.60
200,000.000

234,680.00
361,466.01401

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

2.000 117.360000Local0.649245
180.763810 2.46Base

1.60
200,000.000

234,720.00
361,527.62402

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

Books Closed Prepared by State StreetPage 1975
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WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot
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Exchange RateContracts
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Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

4.000 117.330000Local0.649245
180.717603 4.93Base

3.20
400,000.000

469,320.00
722,870.41400

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 117.230000Local0.649245
180.563578 1.23Base

0.80
100,000.000

117,230.00
180,563.58405

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 117.360000Local0.649245
180.763810 1.23Base

0.80
100,000.000

117,360.00
180,763.81406

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

3.000 117.280000Local0.649245
180.640590 3.70Base

2.40
300,000.000

351,840.00
541,921.77408

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

2.000 117.200000Local0.649245
180.517370 2.46Base

1.60
200,000.000

234,400.00
361,034.74410

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 117.330000Local0.649245
180.717603 1.23Base

0.80
100,000.000

117,330.00
180,717.60412

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

2.000 117.210000Local0.649245
180.532773 2.46Base

1.60
200,000.000

234,420.00
361,065.55404

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 117.260000Local0.649245
180.609785 1.23Base

0.80
100,000.000

117,260.00
180,609.79407

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

2.000 117.350000Local0.649245
180.748408 2.46Base

1.60
200,000.000

234,700.00
361,496.82403

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 117.310000Local0.649245 0.80 117,310.00
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WELLINGTON
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October 1, 2015

Price Commissions
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Exchange RateContracts
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Taxes/Fees/Other Proceeds
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180.686798 1.23Base100,000.000 180,686.80411

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

2.000 117.220000Local0.649245
180.548175 2.46Base

1.60
200,000.000

234,440.00
361,096.35409

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

1.000 117.180000Local0.650322
180.187661 1.23Base

0.80
100,000.000

117,180.00
180,187.66421

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

2.000 117.210000Local0.650322
180.233792 2.46Base

1.60
200,000.000

234,420.00
360,467.58422

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

2.000 117.250000Local0.656470
178.606791 2.44Base

1.60
200,000.000

234,500.00
357,213.58424

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

2.000 117.190000Local0.656470
178.515393 2.44Base

1.60
200,000.000

234,380.00
357,030.79428

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

3.000 117.220000Local0.656470
178.561092 3.66Base

2.40
300,000.000

351,660.00
535,683.28426

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

3.000 117.260000Local0.656470
178.622024 3.66Base

2.40
300,000.000

351,780.00
535,866.07425

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

3.000 117.210000Local0.656470
178.545859 3.66Base

2.40
300,000.000

351,630.00
535,637.58423

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

2.000 117.240000Local0.656470
178.591558 2.44Base

1.60
200,000.000

234,480.00
357,183.12427
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WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

1.000 117.230000Local0.656470
178.576325 1.22Base

0.80
100,000.000

117,230.00
178,576.32429

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 117.490000Local0.663636
177.039823 1.21Base

0.80
100,000.000

117,490.00
177,039.82439

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 117.520000Local0.663636
177.085029 2.41Base

1.60
200,000.000

235,040.00
354,170.06438

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 117.500000Local0.663636
177.054892 1.21Base

0.80
100,000.000

117,500.00
177,054.89441

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 117.470000Local0.663636
177.009686 1.21Base

0.80
100,000.000

117,470.00
177,009.69444

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 117.530000Local0.663636
177.100097 2.41Base

1.60
200,000.000

235,060.00
354,200.19442

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 117.510000Local0.663636
177.069960 1.21Base

0.80
100,000.000

117,510.00
177,069.96443

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 117.460000Local0.663636
176.994618 1.21Base

0.80
100,000.000

117,460.00
176,994.62440

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 116.780000Local0.663636
175.969959 2.41Base

1.60
200,000.000

233,560.00
351,939.92449

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

Books Closed Prepared by State StreetPage 1978
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October 1, 2015

Price Commissions
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Notional Par
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Broker NameTrd Date Stl Date Notional

1.000 116.770000Local0.663636
175.954891 1.21Base

0.80
100,000.000

116,770.00
175,954.89446

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 116.760000Local0.663636
175.939822 2.41Base

1.60
200,000.000

233,520.00
351,879.64452

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 116.730000Local0.663636
175.894617 2.41Base

1.60
200,000.000

233,460.00
351,789.23451

STATE STREET GLOBAL MKTS/BOS06 Nov 2015 CANCEL

-2.000 116.730000Local0.663636
175.894617 -2.41Base

-1.60
-200,000.000

-233,460.00
-351,789.23451

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

3.000 116.790000Local0.663636
175.985028 3.62Base

2.40
300,000.000

350,370.00
527,955.08448

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

3.000 116.750000Local0.663636
175.924754 3.62Base

2.40
300,000.000

350,250.00
527,774.26450

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 116.710000Local0.663636
175.864480 1.21Base

0.80
100,000.000

116,710.00
175,864.48445

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 116.680000Local0.663636
175.819274 2.41Base

1.60
200,000.000

233,360.00
351,638.55447

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 116.600000Local0.663636
175.698726 1.21Base

0.80
100,000.000

116,600.00
175,698.73454

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 116.620000Local0.663636 0.80 116,620.00

Books Closed Prepared by State StreetPage 1979
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175.728863 1.21Base100,000.000 175,728.86453

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 116.670000Local0.663636
175.804206 1.21Base

0.80
100,000.000

116,670.00
175,804.21455

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 116.730000Local0.663196
176.011315 2.41Base

1.60
200,000.000

233,460.00
352,022.63456

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

2.000 116.350000Local0.661244
175.956228 2.42Base

1.60
200,000.000

232,700.00
351,912.46468

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 116.410000Local0.661244
176.046966 1.21Base

0.80
100,000.000

116,410.00
176,046.97470

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 116.430000Local0.661244
176.077212 1.21Base

0.80
100,000.000

116,430.00
176,077.21469

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

3.000 116.360000Local0.661244
175.971351 3.63Base

2.40
300,000.000

349,080.00
527,914.05472

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

2.000 116.410000Local0.661244
176.046966 2.42Base

1.60
200,000.000

232,820.00
352,093.93473

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

2.000 116.400000Local0.661244
176.031843 2.42Base

1.60
200,000.000

232,800.00
352,063.69471

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

2.000 116.340000Local0.661244
175.941105 2.42Base

1.60
200,000.000

232,680.00
351,882.21475
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STATE STREET GLOBAL MKTS/BOS09 Nov 2015 CANCEL

-2.000 116.340000Local0.661244
175.941105 -2.42Base

-1.60
-200,000.000

-232,680.00
-351,882.21475

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 116.420000Local0.661244
176.062089 1.21Base

0.80
100,000.000

116,420.00
176,062.09467

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

2.000 116.430000Local0.661244
176.077212 2.42Base

1.60
200,000.000

232,860.00
352,154.42474

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

2.000 116.340000Local0.661901
175.766467 2.42Base

1.60
200,000.000

232,680.00
351,532.93476

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

1.000 116.810000Local0.661945
176.464812 1.21Base

0.80
100,000.000

116,810.00
176,464.81477

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

1.000 116.760000Local0.661945
176.389277 1.21Base

0.80
100,000.000

116,760.00
176,389.28478

STATE STREET GLOBAL MKTS/BOS10 Nov 2015 CANCEL

-1.000 116.760000Local0.661945
176.389277 -1.21Base

-0.80
-100,000.000

-116,760.00
-176,389.28478

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

1.000 116.830000Local0.661813
176.530228 1.21Base

0.80
100,000.000

116,830.00
176,530.23484

ADI0CT6L4 Total

165.60 24,466,350.00207.000 Local

252.51 37,309,585.06Base20,700,000.000

STATE STREET GLOBAL MKTS/BOSADI0F4V20 LONG GILT FUTURE  MAR16 09 Dec 2015IFLL 20160329

Books Closed Prepared by State StreetPage 1981



NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

1.000 117.630000Local0.659326
178.409467 1.21Base

0.80
100,000.000

117,630.00
178,409.4780

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 117.610000Local0.659326
178.379133 1.21Base

0.80
100,000.000

117,610.00
178,379.1378

STATE STREET GLOBAL MKTS/BOS09 Dec 2015 CANCEL

-1.000 117.610000Local0.659326
178.379133 -1.21Base

-0.80
-100,000.000

-117,610.00
-178,379.1378

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 117.660000Local0.659326
178.454968 1.21Base

0.80
100,000.000

117,660.00
178,454.9779

STATE STREET GLOBAL MKTS/BOS09 Dec 2015 CANCEL

-1.000 117.660000Local0.659326
178.454968 -1.21Base

-0.80
-100,000.000

-117,660.00
-178,454.9779

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

2.000 117.640000Local0.659326
178.424634 2.43Base

1.60
200,000.000

235,280.00
356,849.2781

STATE STREET GLOBAL MKTS/BOS09 Dec 2015 CANCEL

-2.000 117.640000Local0.659326
178.424634 -2.43Base

-1.60
-200,000.000

-235,280.00
-356,849.2781

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

3.000 117.650000Local0.658935
178.545684 3.64Base

2.40
300,000.000

352,950.00
535,637.0588

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 117.590000Local0.658935
178.454628 1.21Base

0.80
100,000.000

117,590.00
178,454.6389

STATE STREET GLOBAL MKTS/BOS16 Dec 2015

1.000 116.870000Local0.666156 0.80 116,870.00

Books Closed Prepared by State StreetPage 1982



NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

175.439387 1.20Base100,000.000 175,439.39129

STATE STREET GLOBAL MKTS/BOS16 Dec 2015 CANCEL

-1.000 116.870000Local0.666156
175.439387 -1.20Base

-0.80
-100,000.000

-116,870.00
-175,439.39129

STATE STREET GLOBAL MKTS/BOS16 Dec 2015

1.000 116.870000Local0.666533
175.340156 1.20Base

0.80
100,000.000

116,870.00
175,340.16130

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

1.000 117.430000Local0.672224
174.688794 1.19Base

0.80
100,000.000

117,430.00
174,688.79138

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

1.000 117.660000Local0.672224
175.030942 1.19Base

0.80
100,000.000

117,660.00
175,030.94136

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

1.000 117.500000Local0.672224
174.792926 1.19Base

0.80
100,000.000

117,500.00
174,792.93135

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

3.000 117.610000Local0.672224
174.956562 3.57Base

2.40
300,000.000

352,830.00
524,869.69142

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

1.000 117.620000Local0.672224
174.971438 1.19Base

0.80
100,000.000

117,620.00
174,971.44131

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

1.000 117.640000Local0.672224
175.001190 1.19Base

0.80
100,000.000

117,640.00
175,001.19132

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

1.000 117.390000Local0.672224
174.629290 1.19Base

0.80
100,000.000

117,390.00
174,629.29133

Books Closed Prepared by State StreetPage 1983



NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

3.000 117.440000Local0.672224
174.703670 3.57Base

2.40
300,000.000

352,320.00
524,111.01134

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

1.000 117.700000Local0.672224
175.090446 1.19Base

0.80
100,000.000

117,700.00
175,090.45139

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

3.000 117.680000Local0.672224
175.060694 3.57Base

2.40
300,000.000

353,040.00
525,182.08140

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

1.000 117.650000Local0.672224
175.016066 1.19Base

0.80
100,000.000

117,650.00
175,016.07137

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

1.000 117.690000Local0.672224
175.075570 1.19Base

0.80
100,000.000

117,690.00
175,075.57141

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

1.000 118.000000Local0.670511
175.985181 1.19Base

0.80
100,000.000

118,000.00
175,985.18145

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

1.000 117.980000Local0.670511
175.955353 1.19Base

0.80
100,000.000

117,980.00
175,955.35146

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

1.000 117.680000Local0.670511
175.507934 1.19Base

0.80
100,000.000

117,680.00
175,507.93143

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

2.000 117.840000Local0.670511
175.746557 2.39Base

1.60
200,000.000

235,680.00
351,493.11144

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

Books Closed Prepared by State StreetPage 1984



NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

1.000 117.810000Local0.670511
175.701815 1.19Base

0.80
100,000.000

117,810.00
175,701.82149

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

4.000 117.820000Local0.670511
175.716729 4.77Base

3.20
400,000.000

471,280.00
702,866.92147

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

1.000 117.860000Local0.670511
175.776385 1.19Base

0.80
100,000.000

117,860.00
175,776.39148

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

1.000 117.960000Local0.670511
175.925525 1.19Base

0.80
100,000.000

117,960.00
175,925.53150

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 118.000000Local0.670893
175.884977 1.19Base

0.80
100,000.000

118,000.00
175,884.98153

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

2.000 117.920000Local0.670893
175.765733 2.38Base

1.60
200,000.000

235,840.00
351,531.47152

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 118.090000Local0.670893
176.019127 1.19Base

0.80
100,000.000

118,090.00
176,019.13151

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 118.020000Local0.670893
175.914788 1.19Base

0.80
100,000.000

118,020.00
175,914.79155

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 117.910000Local0.670893
175.750828 1.19Base

0.80
100,000.000

117,910.00
175,750.83154

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

2.000 117.950000Local0.670893 1.60 235,900.00

Books Closed Prepared by State StreetPage 1985



NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

175.810450 2.38Base200,000.000 351,620.90156

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

1.000 117.540000Local0.675242
174.070926 1.18Base

0.80
100,000.000

117,540.00
174,070.93158

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 117.430000Local0.675995
173.714303 1.18Base

0.80
100,000.000

117,430.00
173,714.30172

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 117.440000Local0.675995
173.729096 1.18Base

0.80
100,000.000

117,440.00
173,729.10174

ADI0F4V20 Total

37.60 5,531,930.0047.000 Local

56.04 8,253,749.42Base4,700,000.000

254.000 Local
Base

203.20
308.55

29,998,280.00
45,563,334.4825,400,000.000

POUND STERLING Total

US DOLLAR

STATE STREET GLOBAL MKTS/BOSADI0BHMB5 US 10YR NOTE (CBT)DEC15 01 Oct 2015XCBT 20151221

2.000 128.843750Local1.000000
128.843750 3.26Base

3.26
200,000.000

257,687.52
257,687.52122

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

1.000 128.859375Local1.000000
128.859375 1.63Base

1.63
100,000.000

128,859.39
128,859.39121

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

3.000 128.687500Local1.000000
128.687500 4.89Base

4.89
300,000.000

386,062.53
386,062.53119

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

1.000 128.656250Local1.000000 1.63 128,656.26

Books Closed Prepared by State StreetPage 1986



NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

128.656250 1.63Base100,000.000 128,656.26123

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

2.000 128.812500Local1.000000
128.812500 3.26Base

3.26
200,000.000

257,625.02
257,625.02124

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

6.000 128.718750Local1.000000
128.718750 9.78Base

9.78
600,000.000

772,312.56
772,312.56120

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

5.000 128.625000Local1.000000
128.625000 8.15Base

8.15
500,000.000

643,125.05
643,125.05130

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

22.000 129.843750Local1.000000
129.843750 35.86Base

35.86
2,200,000.000

2,856,562.72
2,856,562.72131

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

5.000 129.859375Local1.000000
129.859375 8.15Base

8.15
500,000.000

649,296.93
649,296.93132

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

27.000 128.843750Local1.000000
128.843750 44.01Base

44.01
2,700,000.000

3,478,781.52
3,478,781.52144

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

10.000 128.734375Local1.000000
128.734375 16.30Base

16.30
1,000,000.000

1,287,343.85
1,287,343.85146

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

12.000 128.718750Local1.000000
128.718750 19.56Base

19.56
1,200,000.000

1,544,625.12
1,544,625.12147

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

5.000 128.750000Local1.000000
128.750000 8.15Base

8.15
500,000.000

643,750.05
643,750.05145

Books Closed Prepared by State StreetPage 1987



NHIO
December 31, 2015

FUND:
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WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

3.000 128.937500Local1.000000
128.937500 4.89Base

4.89
300,000.000

386,812.53
386,812.53154

STATE STREET GLOBAL MKTS/BOS08 Oct 2015 CANCEL

-3.000 128.937500Local1.000000
128.937500 -4.89Base

-4.89
-300,000.000

-386,812.47
-386,812.47154

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

6.000 128.968750Local1.000000
128.968750 9.78Base

9.78
600,000.000

773,812.56
773,812.56152

STATE STREET GLOBAL MKTS/BOS08 Oct 2015 CANCEL

-6.000 128.968750Local1.000000
128.968750 -9.78Base

-9.78
-600,000.000

-773,812.44
-773,812.44152

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

3.000 128.984375Local1.000000
128.984375 4.89Base

4.89
300,000.000

386,953.16
386,953.16151

STATE STREET GLOBAL MKTS/BOS08 Oct 2015 CANCEL

-3.000 128.984375Local1.000000
128.984375 -4.89Base

-4.89
-300,000.000

-386,953.10
-386,953.10151

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

1.000 128.953125Local1.000000
128.953125 1.63Base

1.63
100,000.000

128,953.14
128,953.14153

STATE STREET GLOBAL MKTS/BOS08 Oct 2015 CANCEL

-1.000 128.953125Local1.000000
128.953125 -1.63Base

-1.63
-100,000.000

-128,953.12
-128,953.12153

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

1.000 128.953125Local1.000000
128.953125 1.63Base

1.63
100,000.000

128,953.14
128,953.14155

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

Books Closed Prepared by State StreetPage 1988



NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

3.000 128.984375Local1.000000
128.984375 4.89Base

4.89
300,000.000

386,953.16
386,953.16156

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

6.000 128.968750Local1.000000
128.968750 9.78Base

9.78
600,000.000

773,812.56
773,812.56157

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

3.000 128.937500Local1.000000
128.937500 4.89Base

4.89
300,000.000

386,812.53
386,812.53158

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

14.000 128.515625Local1.000000
128.515625 22.82Base

22.82
1,400,000.000

1,799,218.89
1,799,218.89162

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

14.000 128.500000Local1.000000
128.500000 22.82Base

22.82
1,400,000.000

1,799,000.14
1,799,000.14171

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

1.000 128.312500Local1.000000
128.312500 1.63Base

1.63
100,000.000

128,312.51
128,312.51166

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

2.000 128.343750Local1.000000
128.343750 3.26Base

3.26
200,000.000

256,687.52
256,687.52169

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

5.000 128.328125Local1.000000
128.328125 8.15Base

8.15
500,000.000

641,640.68
641,640.68160

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

3.000 128.453125Local1.000000
128.453125 4.89Base

4.89
300,000.000

385,359.41
385,359.41167

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

1.000 128.593750Local1.000000 1.63 128,593.76

Books Closed Prepared by State StreetPage 1989



NHIO
December 31, 2015
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WELLINGTON
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October 1, 2015

Price Commissions
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Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

128.593750 1.63Base100,000.000 128,593.76168

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

3.000 128.468750Local1.000000
128.468750 4.89Base

4.89
300,000.000

385,406.28
385,406.28159

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

1.000 128.281250Local1.000000
128.281250 1.63Base

1.63
100,000.000

128,281.26
128,281.26164

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

2.000 128.375000Local1.000000
128.375000 3.26Base

3.26
200,000.000

256,750.02
256,750.02161

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

3.000 128.406250Local1.000000
128.406250 4.89Base

4.89
300,000.000

385,218.78
385,218.78165

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

5.000 128.562500Local1.000000
128.562500 8.15Base

8.15
500,000.000

642,812.55
642,812.55163

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

7.000 128.484375Local1.000000
128.484375 11.41Base

11.41
700,000.000

899,390.70
899,390.70170

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

15.000 128.828125Local1.000000
128.828125 24.45Base

24.45
1,500,000.000

1,932,422.03
1,932,422.03174

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

8.000 128.796875Local1.000000
128.796875 13.04Base

13.04
800,000.000

1,030,375.08
1,030,375.08176

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

9.000 128.781250Local1.000000
128.781250 14.67Base

14.67
900,000.000

1,159,031.34
1,159,031.34177

Books Closed Prepared by State StreetPage 1990
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Price Commissions
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Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

9.000 128.812500Local1.000000
128.812500 14.67Base

14.67
900,000.000

1,159,312.59
1,159,312.59175

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

3.000 128.781250Local1.000000
128.781250 4.89Base

4.89
300,000.000

386,343.78
386,343.78180

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

5.000 128.792995Local1.000000
128.792995 9.55Base

9.55
500,000.000

643,965.03
643,965.03178

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

2.000 128.765625Local1.000000
128.765625 3.26Base

3.26
200,000.000

257,531.27
257,531.27179

STATE STREET GLOBAL MKTS/BOS14 Oct 2015

3.000 129.000000Local1.000000
129.000000 4.89Base

4.89
300,000.000

387,000.03
387,000.03181

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

1.000 129.250000Local1.000000
129.250000 1.63Base

1.63
100,000.000

129,250.01
129,250.01191

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

2.000 129.109375Local1.000000
129.109375 3.26Base

3.26
200,000.000

258,218.77
258,218.77190

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

8.000 129.187500Local1.000000
129.187500 13.04Base

13.04
800,000.000

1,033,500.08
1,033,500.08183

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

2.000 129.203125Local1.000000
129.203125 3.26Base

3.26
200,000.000

258,406.27
258,406.27185

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

Books Closed Prepared by State StreetPage 1991
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Lot
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Broker NameTrd Date Stl Date Notional

5.000 129.156250Local1.000000
129.156250 8.15Base

8.15
500,000.000

645,781.30
645,781.30186

STATE STREET GLOBAL MKTS/BOS16 Oct 2015 CANCEL

-5.000 129.156250Local1.000000
129.156250 -8.15Base

-8.15
-500,000.000

-645,781.20
-645,781.20186

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

1.000 129.234375Local1.000000
129.234375 1.63Base

1.63
100,000.000

129,234.39
129,234.39184

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

4.000 129.156250Local1.000000
129.156250 6.52Base

6.52
400,000.000

516,625.04
516,625.04187

ADI0BHMB5 Total

404.01 31,829,108.48247.000 Local

404.01 31,829,108.48Base24,700,000.000

STATE STREET GLOBAL MKTS/BOSADI0BJ397 US 5YR NOTE (CBT) MAR16 18 Dec 2015XCBT 20160331

1.000 118.656250Local1.000000
118.656250 1.63Base

1.63
100,000.000

118,656.26
118,656.2684

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

9.000 118.671875Local1.000000
118.671875 14.67Base

14.67
900,000.000

1,068,046.97
1,068,046.9788

STATE STREET GLOBAL MKTS/BOS18 Dec 2015 CANCEL

-9.000 118.671875Local1.000000
118.671875 -14.67Base

-14.67
-900,000.000

-1,068,046.79
-1,068,046.7988

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

7.000 118.601563Local1.000000
118.601563 11.41Base

11.41
700,000.000

830,211.01
830,211.0185

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

9.000 118.664063Local1.000000 14.67 1,067,976.66
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118.664063 14.67Base900,000.000 1,067,976.6686

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

5.000 118.640625Local1.000000
118.640625 8.15Base

8.15
500,000.000

593,203.18
593,203.1889

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

12.000 118.656250Local1.000000
118.656250 19.56Base

19.56
1,200,000.000

1,423,875.12
1,423,875.1292

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

1.000 118.585938Local1.000000
118.585938 1.63Base

1.63
100,000.000

118,585.95
118,585.9587

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

6.000 118.671875Local1.000000
118.671875 9.78Base

9.78
600,000.000

712,031.31
712,031.3190

ADI0BJ397 Total

66.83 4,864,539.6741.000 Local

66.83 4,864,539.67Base4,100,000.000

STATE STREET GLOBAL MKTS/BOSADI0FPDQ0 US 2YR NOTE (CBT) DEC15 06 Nov 2015XCBT 20151231

56.000 109.046875Local1.000000
109.046875 91.28Base

91.28
11,200,000.000

12,213,250.56
12,213,250.5623

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

23.000 109.046875Local1.000000
109.046875 37.49Base

37.49
4,600,000.000

5,016,156.48
5,016,156.4825

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

33.000 109.054688Local1.000000
109.054688 53.79Base

53.79
6,600,000.000

7,197,609.74
7,197,609.7424

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

1.000 109.125000Local1.000000
109.125000 1.63Base

1.63
200,000.000

218,250.01
218,250.0127
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STATE STREET GLOBAL MKTS/BOS10 Nov 2015 CANCEL

-1.000 109.125000Local1.000000
109.125000 -1.63Base

-1.63
-200,000.000

-218,249.99
-218,249.9927

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

25.000 109.117188Local1.000000
109.117188 40.75Base

40.75
5,000,000.000

5,455,859.65
5,455,859.6526

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

6.000 109.117188Local1.000000
109.117188 9.78Base

9.78
1,200,000.000

1,309,406.32
1,309,406.3231

ADI0FPDQ0 Total

233.09 31,192,282.77143.000 Local

233.09 31,192,282.77Base28,600,000.000

STATE STREET GLOBAL MKTS/BOSADI0G57M9 US ULTRA BOND CBT DEC15 02 Oct 2015XCBT 20151221

2.000 163.093750Local1.000000
163.093750 3.26Base

3.26
200,000.000

326,187.52
326,187.52108

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

2.000 162.968750Local1.000000
162.968750 3.26Base

3.26
200,000.000

325,937.52
325,937.52107

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

1.000 163.000000Local1.000000
163.000000 1.63Base

1.63
100,000.000

163,000.01
163,000.01109

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

1.000 163.156250Local1.000000
163.156250 1.63Base

1.63
100,000.000

163,156.26
163,156.26104

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

1.000 163.125000Local1.000000
163.125000 1.63Base

1.63
100,000.000

163,125.01
163,125.01105

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

Books Closed Prepared by State StreetPage 1994



NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

1.000 163.031250Local1.000000
163.031250 1.63Base

1.63
100,000.000

163,031.26
163,031.26106

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

1.000 160.281250Local1.000000
160.281250 1.63Base

1.63
100,000.000

160,281.26
160,281.26114

STATE STREET GLOBAL MKTS/BOS06 Oct 2015 CANCEL

-1.000 160.281250Local1.000000
160.281250 -1.63Base

-1.63
-100,000.000

-160,281.24
-160,281.24114

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

1.000 160.281250Local1.000000
160.281250 1.63Base

1.63
100,000.000

160,281.26
160,281.26115

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

1.000 160.875000Local1.000000
160.875000 1.63Base

1.63
100,000.000

160,875.01
160,875.01127

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

1.000 161.031250Local1.000000
161.031250 1.63Base

1.63
100,000.000

161,031.26
161,031.26126

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

1.000 160.968750Local1.000000
160.968750 1.63Base

1.63
100,000.000

160,968.76
160,968.76125

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

1.000 160.843750Local1.000000
160.843750 1.63Base

1.63
100,000.000

160,843.76
160,843.76122

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

1.000 160.937500Local1.000000
160.937500 1.63Base

1.63
100,000.000

160,937.51
160,937.51123

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

3.000 161.000000Local1.000000 4.89 483,000.03
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161.000000 4.89Base300,000.000 483,000.03124

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

1.000 159.531250Local1.000000
159.531250 1.63Base

1.63
100,000.000

159,531.26
159,531.26129

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

1.000 159.593750Local1.000000
159.593750 1.63Base

1.63
100,000.000

159,593.76
159,593.76128

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

1.000 159.218750Local1.000000
159.218750 1.63Base

1.63
100,000.000

159,218.76
159,218.76130

STATE STREET GLOBAL MKTS/BOS13 Oct 2015

1.000 160.468750Local1.000000
160.468750 1.63Base

1.63
100,000.000

160,468.76
160,468.76133

STATE STREET GLOBAL MKTS/BOS14 Oct 2015

1.000 160.968750Local1.000000
160.968750 1.63Base

1.63
100,000.000

160,968.76
160,968.76134

STATE STREET GLOBAL MKTS/BOS14 Oct 2015

2.000 160.875000Local1.000000
160.875000 3.26Base

3.26
200,000.000

321,750.02
321,750.02135

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 161.125000Local1.000000
161.125000 1.63Base

1.63
100,000.000

161,125.01
161,125.01149

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

3.000 160.875000Local1.000000
160.875000 4.89Base

4.89
300,000.000

482,625.03
482,625.03148

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 160.375000Local1.000000
160.375000 1.63Base

1.63
100,000.000

160,375.01
160,375.01146
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STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 160.625000Local1.000000
160.625000 1.63Base

1.63
100,000.000

160,625.01
160,625.01150

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

2.000 161.156250Local1.000000
161.156250 3.26Base

3.26
200,000.000

322,312.52
322,312.52147

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 161.000000Local1.000000
161.000000 1.63Base

1.63
100,000.000

161,000.01
161,000.01145

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

1.000 160.343750Local1.000000
160.343750 1.63Base

1.63
100,000.000

160,343.76
160,343.76152

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

1.000 160.187500Local1.000000
160.187500 1.63Base

1.63
100,000.000

160,187.51
160,187.51151

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

1.000 160.375000Local1.000000
160.375000 1.63Base

1.63
100,000.000

160,375.01
160,375.01153

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

1.000 160.718750Local1.000000
160.718750 1.63Base

1.63
100,000.000

160,718.76
160,718.76155

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

1.000 160.812500Local1.000000
160.812500 1.63Base

1.63
100,000.000

160,812.51
160,812.51156

STATE STREET GLOBAL MKTS/BOS22 Oct 2015

1.000 161.187500Local1.000000
161.187500 1.63Base

1.63
100,000.000

161,187.51
161,187.51157

STATE STREET GLOBAL MKTS/BOS22 Oct 2015
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1.000 161.312500Local1.000000
161.312500 1.63Base

1.63
100,000.000

161,312.51
161,312.51158

STATE STREET GLOBAL MKTS/BOS22 Oct 2015

1.000 161.093750Local1.000000
161.093750 1.63Base

1.63
100,000.000

161,093.76
161,093.76159

STATE STREET GLOBAL MKTS/BOS22 Oct 2015

1.000 161.343750Local1.000000
161.343750 1.63Base

1.63
100,000.000

161,343.76
161,343.76160

STATE STREET GLOBAL MKTS/BOS22 Oct 2015

2.000 161.281250Local1.000000
161.281250 3.26Base

3.26
200,000.000

322,562.52
322,562.52161

STATE STREET GLOBAL MKTS/BOS26 Oct 2015

1.000 160.656250Local1.000000
160.656250 1.63Base

1.63
100,000.000

160,656.26
160,656.26163

STATE STREET GLOBAL MKTS/BOS26 Oct 2015

1.000 161.093750Local1.000000
161.093750 1.63Base

1.63
100,000.000

161,093.76
161,093.76164

STATE STREET GLOBAL MKTS/BOS26 Oct 2015

1.000 161.468750Local1.000000
161.468750 1.63Base

1.63
100,000.000

161,468.76
161,468.76166

STATE STREET GLOBAL MKTS/BOS26 Oct 2015

2.000 160.625000Local1.000000
160.625000 3.26Base

3.26
200,000.000

321,250.02
321,250.02165

STATE STREET GLOBAL MKTS/BOS26 Oct 2015

1.000 161.218750Local1.000000
161.218750 1.63Base

1.63
100,000.000

161,218.76
161,218.76167

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

3.000 161.968750Local1.000000 4.89 485,906.28
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161.968750 4.89Base300,000.000 485,906.28181

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

5.000 162.000000Local1.000000
162.000000 8.15Base

8.15
500,000.000

810,000.05
810,000.05183

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

1.000 162.125000Local1.000000
162.125000 1.63Base

1.63
100,000.000

162,125.01
162,125.01182

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

1.000 161.500000Local1.000000
161.500000 1.63Base

1.63
100,000.000

161,500.01
161,500.01195

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

1.000 161.406250Local1.000000
161.406250 1.63Base

1.63
100,000.000

161,406.26
161,406.26197

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

1.000 161.062500Local1.000000
161.062500 1.63Base

1.63
100,000.000

161,062.51
161,062.51196

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

1.000 161.093750Local1.000000
161.093750 1.63Base

1.63
100,000.000

161,093.76
161,093.76202

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

1.000 160.312500Local1.000000
160.312500 1.63Base

1.63
100,000.000

160,312.51
160,312.51201

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

1.000 160.906250Local1.000000
160.906250 1.63Base

1.63
100,000.000

160,906.26
160,906.26199

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

1.000 160.281250Local1.000000
160.281250 1.63Base

1.63
100,000.000

160,281.26
160,281.26200
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STATE STREET GLOBAL MKTS/BOS29 Oct 2015

1.000 161.218750Local1.000000
161.218750 1.63Base

1.63
100,000.000

161,218.76
161,218.76198

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

1.000 160.843750Local1.000000
160.843750 1.63Base

1.63
100,000.000

160,843.76
160,843.76203

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

2.000 159.468750Local1.000000
159.468750 3.26Base

3.26
200,000.000

318,937.52
318,937.52208

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

2.000 159.218750Local1.000000
159.218750 3.26Base

3.26
200,000.000

318,437.52
318,437.52205

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

2.000 159.281250Local1.000000
159.281250 3.26Base

3.26
200,000.000

318,562.52
318,562.52210

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

1.000 159.343750Local1.000000
159.343750 1.63Base

1.63
100,000.000

159,343.76
159,343.76216

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

1.000 159.156250Local1.000000
159.156250 1.63Base

1.63
100,000.000

159,156.26
159,156.26211

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

1.000 159.312500Local1.000000
159.312500 1.63Base

1.63
100,000.000

159,312.51
159,312.51204

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

1.000 159.250000Local1.000000
159.250000 1.63Base

1.63
100,000.000

159,250.01
159,250.01209

STATE STREET GLOBAL MKTS/BOS02 Nov 2015
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2.000 159.343750Local1.000000
159.343750 3.26Base

3.26
200,000.000

318,687.52
318,687.52214

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

1.000 159.125000Local1.000000
159.125000 1.63Base

1.63
100,000.000

159,125.01
159,125.01206

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

2.000 159.156250Local1.000000
159.156250 3.26Base

3.26
200,000.000

318,312.52
318,312.52207

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

1.000 159.281250Local1.000000
159.281250 1.63Base

1.63
100,000.000

159,281.26
159,281.26213

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

1.000 159.093750Local1.000000
159.093750 1.63Base

1.63
100,000.000

159,093.76
159,093.76212

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

2.000 159.031250Local1.000000
159.031250 3.26Base

3.26
200,000.000

318,062.52
318,062.52215

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 157.875000Local1.000000
157.875000 1.63Base

1.63
100,000.000

157,875.01
157,875.01232

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 157.750000Local1.000000
157.750000 1.63Base

1.63
100,000.000

157,750.01
157,750.01234

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

2.000 157.906250Local1.000000
157.906250 3.26Base

3.26
200,000.000

315,812.52
315,812.52233

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

3.000 157.937500Local1.000000 4.89 473,812.53
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157.937500 4.89Base300,000.000 473,812.53231

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 157.812500Local1.000000
157.812500 1.63Base

1.63
100,000.000

157,812.51
157,812.51230

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

2.000 158.062500Local1.000000
158.062500 3.26Base

3.26
200,000.000

316,125.02
316,125.02224

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

2.000 158.312500Local1.000000
158.312500 3.26Base

3.26
200,000.000

316,625.02
316,625.02229

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 158.250000Local1.000000
158.250000 1.63Base

1.63
100,000.000

158,250.01
158,250.01227

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 158.218750Local1.000000
158.218750 1.63Base

1.63
100,000.000

158,218.76
158,218.76226

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 158.093750Local1.000000
158.093750 1.63Base

1.63
100,000.000

158,093.76
158,093.76225

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

2.000 158.156250Local1.000000
158.156250 3.26Base

3.26
200,000.000

316,312.52
316,312.52228

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 158.125000Local1.000000
158.125000 1.63Base

1.63
100,000.000

158,125.01
158,125.01236

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 158.062500Local1.000000
158.062500 1.63Base

1.63
100,000.000

158,062.51
158,062.51237
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STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 158.593750Local1.000000
158.593750 1.63Base

1.63
100,000.000

158,593.76
158,593.76235

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 158.812500Local1.000000
158.812500 1.63Base

1.63
100,000.000

158,812.51
158,812.51220

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 159.125000Local1.000000
159.125000 1.63Base

1.63
100,000.000

159,125.01
159,125.01218

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

2.000 159.343750Local1.000000
159.343750 3.26Base

3.26
200,000.000

318,687.52
318,687.52219

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 159.093750Local1.000000
159.093750 1.63Base

1.63
100,000.000

159,093.76
159,093.76217

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 159.187500Local1.000000
159.187500 1.63Base

1.63
100,000.000

159,187.51
159,187.51221

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 158.843750Local1.000000
158.843750 1.63Base

1.63
100,000.000

158,843.76
158,843.76223

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 158.875000Local1.000000
158.875000 1.63Base

1.63
100,000.000

158,875.01
158,875.01222

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

1.000 158.312500Local1.000000
158.312500 1.63Base

1.63
100,000.000

158,312.51
158,312.51241

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

Books Closed Prepared by State StreetPage 2003



NHIO
December 31, 2015

FUND:
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WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

2.000 158.093750Local1.000000
158.093750 3.26Base

3.26
200,000.000

316,187.52
316,187.52242

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

1.000 157.750000Local1.000000
157.750000 1.63Base

1.63
100,000.000

157,750.01
157,750.01240

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 155.312500Local1.000000
155.312500 1.63Base

1.63
100,000.000

155,312.51
155,312.51248

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

2.000 155.375000Local1.000000
155.375000 3.26Base

3.26
200,000.000

310,750.02
310,750.02247

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 154.593750Local1.000000
154.593750 1.63Base

1.63
100,000.000

154,593.76
154,593.76250

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 155.218750Local1.000000
155.218750 1.63Base

1.63
100,000.000

155,218.76
155,218.76249

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 155.281250Local1.000000
155.281250 1.63Base

1.63
100,000.000

155,281.26
155,281.26251

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

2.000 157.218750Local1.000000
157.218750 3.26Base

3.26
200,000.000

314,437.52
314,437.52270

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

1.000 157.156250Local1.000000
157.156250 1.63Base

1.63
100,000.000

157,156.26
157,156.26267

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

1.000 157.187500Local1.000000 1.63 157,187.51

Books Closed Prepared by State StreetPage 2004
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December 31, 2015
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WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
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Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

157.187500 1.63Base100,000.000 157,187.51268

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

1.000 156.750000Local1.000000
156.750000 1.63Base

1.63
100,000.000

156,750.01
156,750.01269

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

1.000 158.156250Local1.000000
158.156250 1.63Base

1.63
100,000.000

158,156.26
158,156.26271

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

1.000 158.031250Local1.000000
158.031250 1.63Base

1.63
100,000.000

158,031.26
158,031.26273

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

1.000 157.968750Local1.000000
157.968750 1.63Base

1.63
100,000.000

157,968.76
157,968.76272

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

33.000 157.625000Local1.000000
157.625000 53.79Base

53.79
3,300,000.000

5,201,625.33
5,201,625.33274

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

30.000 157.625000Local1.000000
157.625000 48.90Base

48.90
3,000,000.000

4,728,750.30
4,728,750.30275

ADI0G57M9 Total

319.48 31,177,376.98196.000 Local

319.48 31,177,376.98Base19,600,000.000

STATE STREET GLOBAL MKTS/BOSADI0G8WX1 US 2YR NOTE (CBT) MAR16 10 Dec 2015XCBT 20160331

47.000 108.781250Local1.000000
108.781250 76.61Base

76.61
9,400,000.000

10,225,437.97
10,225,437.9715

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

4.000 108.773438Local1.000000
108.773438 6.52Base

6.52
800,000.000

870,187.54
870,187.5416

Books Closed Prepared by State StreetPage 2005
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Lot
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STATE STREET GLOBAL MKTS/BOS11 Dec 2015

8.000 108.835938Local1.000000
108.835938 13.04Base

13.04
1,600,000.000

1,741,375.09
1,741,375.0919

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

9.000 108.867188Local1.000000
108.867188 14.67Base

14.67
1,800,000.000

1,959,609.47
1,959,609.4718

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

26.000 108.843750Local1.000000
108.843750 42.38Base

42.38
5,200,000.000

5,659,875.26
5,659,875.2617

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

8.000 108.851563Local1.000000
108.851563 13.04Base

13.04
1,600,000.000

1,741,625.09
1,741,625.0920

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

51.000 108.664063Local1.000000
108.664063 83.13Base

83.13
10,200,000.000

11,083,734.94
11,083,734.9421

ADI0G8WX1 Total

249.39 33,281,845.36153.000 Local

249.39 33,281,845.36Base30,600,000.000

STATE STREET GLOBAL MKTS/BOSADI0GZ8B6 US ULTRA BOND CBT MAR16 01 Dec 2015XCBT 20160321

1.000 158.062500Local1.000000
158.062500 1.63Base

1.63
100,000.000

158,062.51
158,062.5124

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

1.000 158.156250Local1.000000
158.156250 1.63Base

1.63
100,000.000

158,156.26
158,156.2623

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

1.000 158.031250Local1.000000
158.031250 1.63Base

1.63
100,000.000

158,031.26
158,031.2622

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

Books Closed Prepared by State StreetPage 2006
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December 31, 2015
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Base Currency: USD - US DOLLAR

October 1, 2015
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Exchange RateContracts
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Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

1.000 158.125000Local1.000000
158.125000 1.63Base

1.63
100,000.000

158,125.01
158,125.0121

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 160.875000Local1.000000
160.875000 1.63Base

1.63
100,000.000

160,875.01
160,875.0125

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

3.000 160.000000Local1.000000
160.000000 4.89Base

4.89
300,000.000

480,000.03
480,000.0326

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

5.000 160.156250Local1.000000
160.156250 8.15Base

8.15
500,000.000

800,781.30
800,781.3027

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

1.000 156.750000Local1.000000
156.750000 1.63Base

1.63
100,000.000

156,750.01
156,750.0128

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

1.000 156.718750Local1.000000
156.718750 1.63Base

1.63
100,000.000

156,718.76
156,718.7631

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

1.000 157.468750Local1.000000
157.468750 1.63Base

1.63
100,000.000

157,468.76
157,468.7630

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

1.000 158.156250Local1.000000
158.156250 1.63Base

1.63
100,000.000

158,156.26
158,156.2629

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

1.000 158.250000Local1.000000
158.250000 1.63Base

1.63
100,000.000

158,250.01
158,250.0132

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 157.750000Local1.000000 3.26 315,500.02

Books Closed Prepared by State StreetPage 2007
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December 31, 2015
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Asset ID Security Description
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157.750000 3.26Base200,000.000 315,500.0234

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 158.500000Local1.000000
158.500000 1.63Base

1.63
100,000.000

158,500.01
158,500.0136

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 157.781250Local1.000000
157.781250 1.63Base

1.63
100,000.000

157,781.26
157,781.2633

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 158.468750Local1.000000
158.468750 1.63Base

1.63
100,000.000

158,468.76
158,468.7635

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 159.843750Local1.000000
159.843750 1.63Base

1.63
100,000.000

159,843.76
159,843.7647

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

3.000 159.656250Local1.000000
159.656250 4.89Base

4.89
300,000.000

478,968.78
478,968.7848

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

2.000 159.625000Local1.000000
159.625000 3.26Base

3.26
200,000.000

319,250.02
319,250.0246

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 159.718750Local1.000000
159.718750 1.63Base

1.63
100,000.000

159,718.76
159,718.7649

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 159.906250Local1.000000
159.906250 1.63Base

1.63
100,000.000

159,906.26
159,906.2650

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 159.687500Local1.000000
159.687500 1.63Base

1.63
100,000.000

159,687.51
159,687.5151

Books Closed Prepared by State StreetPage 2008
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STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 160.312500Local1.000000
160.312500 1.63Base

1.63
100,000.000

160,312.51
160,312.5140

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 160.062500Local1.000000
160.062500 1.63Base

1.63
100,000.000

160,062.51
160,062.5142

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

2.000 160.375000Local1.000000
160.375000 3.26Base

3.26
200,000.000

320,750.02
320,750.0241

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 160.281250Local1.000000
160.281250 1.63Base

1.63
100,000.000

160,281.26
160,281.2644

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 160.093750Local1.000000
160.093750 1.63Base

1.63
100,000.000

160,093.76
160,093.7645

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

2.000 160.187500Local1.000000
160.187500 3.26Base

3.26
200,000.000

320,375.02
320,375.0243

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 159.343750Local1.000000
159.343750 1.63Base

1.63
100,000.000

159,343.76
159,343.7660

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

2.000 159.156250Local1.000000
159.156250 3.26Base

3.26
200,000.000

318,312.52
318,312.5261

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

2.000 159.406250Local1.000000
159.406250 3.26Base

3.26
200,000.000

318,812.52
318,812.5259

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

Books Closed Prepared by State StreetPage 2009
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3.000 159.375000Local1.000000
159.375000 4.89Base

4.89
300,000.000

478,125.03
478,125.0362

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

5.000 159.062500Local1.000000
159.062500 8.15Base

8.15
500,000.000

795,312.55
795,312.5564

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 159.031250Local1.000000
159.031250 1.63Base

1.63
100,000.000

159,031.26
159,031.2663

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

2.000 159.375000Local1.000000
159.375000 3.26Base

3.26
200,000.000

318,750.02
318,750.0265

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

2.000 158.593750Local1.000000
158.593750 3.26Base

3.26
200,000.000

317,187.52
317,187.5271

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 158.375000Local1.000000
158.375000 1.63Base

1.63
100,000.000

158,375.01
158,375.0166

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

4.000 158.031250Local1.000000
158.031250 6.52Base

6.52
400,000.000

632,125.04
632,125.0472

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

3.000 158.531250Local1.000000
158.531250 4.89Base

4.89
300,000.000

475,593.78
475,593.7869

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

4.000 158.656250Local1.000000
158.656250 6.52Base

6.52
400,000.000

634,625.04
634,625.0467

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 158.250000Local1.000000 1.63 158,250.01

Books Closed Prepared by State StreetPage 2010
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158.250000 1.63Base100,000.000 158,250.0170

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

2.000 158.406250Local1.000000
158.406250 3.26Base

3.26
200,000.000

316,812.52
316,812.5268

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

2.000 159.437500Local1.000000
159.437500 3.26Base

3.26
200,000.000

318,875.02
318,875.0278

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

3.000 159.531250Local1.000000
159.531250 4.89Base

4.89
300,000.000

478,593.78
478,593.7877

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 159.468750Local1.000000
159.468750 1.63Base

1.63
100,000.000

159,468.76
159,468.7679

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

1.000 158.750000Local1.000000
158.750000 1.63Base

1.63
100,000.000

158,750.01
158,750.0180

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

1.000 160.812500Local1.000000
160.812500 1.63Base

1.63
100,000.000

160,812.51
160,812.5194

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

1.000 160.218750Local1.000000
160.218750 1.63Base

1.63
100,000.000

160,218.76
160,218.7695

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

1.000 160.625000Local1.000000
160.625000 1.63Base

1.63
100,000.000

160,625.01
160,625.0193

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

1.000 161.000000Local1.000000
161.000000 1.63Base

1.63
100,000.000

161,000.01
161,000.0196

Books Closed Prepared by State StreetPage 2011
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STATE STREET GLOBAL MKTS/BOS23 Dec 2015

2.000 159.562500Local1.000000
159.562500 3.26Base

3.26
200,000.000

319,125.02
319,125.0297

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

2.000 158.656250Local1.000000
158.656250 3.26Base

3.26
200,000.000

317,312.52
317,312.5299

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

1.000 158.687500Local1.000000
158.687500 1.63Base

1.63
100,000.000

158,687.51
158,687.5198

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

1.000 158.625000Local1.000000
158.625000 1.63Base

1.63
100,000.000

158,625.01
158,625.01100

ADI0GZ8B6 Total

146.70 14,323,625.9090.000 Local

146.70 14,323,625.90Base9,000,000.000

870.000 Local
Base

1,419.50
1,419.50

146,668,779.16
146,668,779.16116,600,000.000

US DOLLAR Total

FUTURE SELL TO CLOSE  Total
2,240.000

553,300,000.000 Base 3,219.65 301,462,619.07

FUTURE SELL TO OPEN
AUSTRALIAN DOLLAR

STATE STREET GLOBAL MKTS/BOSADI0DBLR2 AUST 10Y BOND FUT DEC15 01 Oct 2015XSFE 20151215

1.000 97.325000Local1.421060
68.487608 1.30Base

1.85
100,000.000

129,005.37
90,781.0959

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

Books Closed Prepared by State StreetPage 2012
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1.000 97.385000Local1.423792
68.398333 1.30Base

1.85
100,000.000

129,616.90
91,036.4061

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

2.000 97.395000Local1.423792
68.405357 2.60Base

3.70
200,000.000

259,438.32
182,216.4560

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

2.000 97.390000Local1.423792
68.401845 2.60Base

3.70
200,000.000

259,336.02
182,144.6062

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

2.000 97.340000Local1.364815
71.321022 2.71Base

3.70
200,000.000

258,315.86
189,268.0476

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

1.000 97.345000Local1.364815
71.324685 1.36Base

1.85
100,000.000

129,208.82
94,671.3175

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

3.000 97.345000Local1.376652
70.711407 4.03Base

5.55
300,000.000

387,626.46
281,571.8698

STATE STREET GLOBAL MKTS/BOS22 Oct 2015

4.000 97.365000Local1.385425
70.278074 5.34Base

7.40
400,000.000

517,650.72
373,640.38101

STATE STREET GLOBAL MKTS/BOS22 Oct 2015

10.000 97.355000Local1.385425
70.270856 13.35Base

18.50
1,000,000.000

1,293,107.00
933,364.85100

STATE STREET GLOBAL MKTS/BOS22 Oct 2015

6.000 97.350000Local1.385425
70.267247 8.01Base

11.10
600,000.000

775,558.50
559,798.26102

STATE STREET GLOBAL MKTS/BOS26 Oct 2015

2.000 97.310000Local1.377410 3.70 257,706.08

Books Closed Prepared by State StreetPage 2013
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70.647084 2.69Base200,000.000 187,094.68106

STATE STREET GLOBAL MKTS/BOS26 Oct 2015

2.000 97.315000Local1.377410
70.650714 2.69Base

3.70
200,000.000

257,807.60
187,168.38104

STATE STREET GLOBAL MKTS/BOS26 Oct 2015

1.000 97.305000Local1.377410
70.643454 1.34Base

1.85
100,000.000

128,802.31
93,510.51105

STATE STREET GLOBAL MKTS/BOS26 Oct 2015

1.000 97.320000Local1.377410
70.654344 1.34Base

1.85
100,000.000

128,954.56
93,621.04107

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

4.000 97.300000Local1.382743
70.367378 5.35Base

7.40
400,000.000

515,006.44
372,452.76109

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

4.000 97.305000Local1.382743
70.370994 5.35Base

7.40
400,000.000

515,209.24
372,599.42108

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

3.000 97.355000Local1.400168
69.530942 3.96Base

5.55
300,000.000

387,932.10
277,061.11110

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

3.000 97.365000Local1.401640
69.465055 3.96Base

5.55
300,000.000

388,238.04
276,988.41122

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

3.000 97.375000Local1.401640
69.472190 3.96Base

5.55
300,000.000

388,544.22
277,206.86121

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

8.000 97.315000Local1.400560
69.482921 10.57Base

14.80
800,000.000

1,031,230.40
736,298.62123

Books Closed Prepared by State StreetPage 2014
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STATE STREET GLOBAL MKTS/BOS02 Nov 2015

7.000 97.320000Local1.400560
69.486491 9.25Base

12.95
700,000.000

902,681.92
644,514.99124

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

3.000 97.325000Local1.400560
69.490061 3.96Base

5.55
300,000.000

387,016.11
276,329.55125

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

3.000 97.335000Local1.400560
69.497201 3.96Base

5.55
300,000.000

387,321.18
276,547.37128

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

4.000 97.340000Local1.400560
69.500771 5.28Base

7.40
400,000.000

516,631.72
368,875.11126

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

3.000 97.310000Local1.400560
69.479351 3.96Base

5.55
300,000.000

386,559.12
276,003.26127

ADI0DBLR2 Total

153.55 10,718,505.0183.000 Local

110.22 7,694,765.31Base8,300,000.000

83.000 Local
Base

153.55
110.22

10,718,505.01
7,694,765.318,300,000.000

AUSTRALIAN DOLLAR Total

CANADIAN DOLLAR

STATE STREET GLOBAL MKTS/BOSADI0BJB64 CAN 10YR BOND FUT DEC15 01 Oct 2015XMOD 20151218

2.000 142.290000Local1.324150
107.457614 3.10Base

4.10
200,000.000

284,580.00
214,915.23103

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

1.000 142.210000Local1.324150
107.397198 1.55Base

2.05
100,000.000

142,210.00
107,397.20102

Books Closed Prepared by State StreetPage 2015
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STATE STREET GLOBAL MKTS/BOS02 Oct 2015

1.000 141.830000Local1.321550
107.320949 1.55Base

2.05
100,000.000

141,830.00
107,320.95107

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

2.000 141.870000Local1.321550
107.351216 3.10Base

4.10
200,000.000

283,740.00
214,702.43106

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

1.000 141.840000Local1.321550
107.328516 1.55Base

2.05
100,000.000

141,840.00
107,328.52105

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

1.000 141.810000Local1.301800
108.933784 1.57Base

2.05
100,000.000

141,810.00
108,933.78116

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

2.000 141.820000Local1.301800
108.941466 3.15Base

4.10
200,000.000

283,640.00
217,882.93115

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

1.000 141.890000Local1.301800
108.995237 1.57Base

2.05
100,000.000

141,890.00
108,995.24113

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

2.000 141.910000Local1.301800
109.010601 3.15Base

4.10
200,000.000

283,820.00
218,021.20112

STATE STREET GLOBAL MKTS/BOS08 Oct 2015

1.000 141.900000Local1.301800
109.002919 1.57Base

2.05
100,000.000

141,900.00
109,002.92114

STATE STREET GLOBAL MKTS/BOS15 Oct 2015

1.000 142.185333Local1.290400
110.187022 1.94Base

2.50
100,000.000

142,185.33
110,187.02124

STATE STREET GLOBAL MKTS/BOS23 Oct 2015

Books Closed Prepared by State StreetPage 2016



NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

1.000 141.180000Local1.317200
107.181901 1.56Base

2.05
100,000.000

141,180.00
107,181.90164

STATE STREET GLOBAL MKTS/BOS23 Oct 2015

1.000 141.120000Local1.317200
107.136350 1.56Base

2.05
100,000.000

141,120.00
107,136.35167

STATE STREET GLOBAL MKTS/BOS23 Oct 2015

1.000 141.210000Local1.317200
107.204677 1.56Base

2.05
100,000.000

141,210.00
107,204.68165

STATE STREET GLOBAL MKTS/BOS23 Oct 2015

1.000 141.100000Local1.317200
107.121166 1.56Base

2.05
100,000.000

141,100.00
107,121.17169

STATE STREET GLOBAL MKTS/BOS23 Oct 2015

1.000 141.080000Local1.317200
107.105982 1.56Base

2.05
100,000.000

141,080.00
107,105.98166

STATE STREET GLOBAL MKTS/BOS23 Oct 2015

2.000 141.140000Local1.317200
107.151534 3.11Base

4.10
200,000.000

282,280.00
214,303.07168

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

1.000 142.190000Local1.323950
107.398316 1.55Base

2.05
100,000.000

142,190.00
107,398.32172

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

3.000 141.950000Local1.323950
107.217040 4.65Base

6.15
300,000.000

425,850.00
321,651.12173

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

13.000 142.150000Local1.323950
107.368103 20.13Base

26.65
1,300,000.000

1,847,950.00
1,395,785.34175

STATE STREET GLOBAL MKTS/BOS27 Oct 2015

13.000 142.130000Local1.323950 26.65 1,847,690.00

Books Closed Prepared by State StreetPage 2017
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107.352997 20.13Base1,300,000.000 1,395,588.96174
ADI0BJB64 Total

107.05 7,381,095.3352.000 Local

81.17 5,595,164.31Base5,200,000.000

STATE STREET GLOBAL MKTS/BOSADI0H73B2 CAN 10YR BOND FUT MAR16 27 Nov 2015XMOD 20160321

1.000 139.130000Local1.336100
104.131427 1.53Base

2.05
100,000.000

139,130.00
104,131.4316

STATE STREET GLOBAL MKTS/BOS27 Nov 2015 CANCEL

-1.000 139.130000Local1.336100
104.131427 -1.53Base

-2.05
-100,000.000

-139,130.00
-104,131.4316

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 139.100000Local1.336100
104.108974 1.53Base

2.05
100,000.000

139,100.00
104,108.9715

STATE STREET GLOBAL MKTS/BOS27 Nov 2015 CANCEL

-1.000 139.100000Local1.336100
104.108974 -1.53Base

-2.05
-100,000.000

-139,100.00
-104,108.9715

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 138.900000Local1.336100
103.959284 1.53Base

2.05
100,000.000

138,900.00
103,959.2817

STATE STREET GLOBAL MKTS/BOS27 Nov 2015 CANCEL

-1.000 138.900000Local1.336100
103.959284 -1.53Base

-2.05
-100,000.000

-138,900.00
-103,959.2817

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 138.930000Local1.336100
103.981738 1.53Base

2.05
100,000.000

138,930.00
103,981.7418

STATE STREET GLOBAL MKTS/BOS27 Nov 2015 CANCEL

-1.000 138.930000Local1.336100
103.981738 -1.53Base

-2.05
-100,000.000

-138,930.00
-103,981.7418

Books Closed Prepared by State StreetPage 2018
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STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 138.960000Local1.336100
104.004191 1.53Base

2.05
100,000.000

138,960.00
104,004.1921

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 138.880000Local1.336100
103.944316 1.53Base

2.05
100,000.000

138,880.00
103,944.3220

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 138.980000Local1.336100
104.019160 1.53Base

2.05
100,000.000

138,980.00
104,019.1619

STATE STREET GLOBAL MKTS/BOS27 Nov 2015 CANCEL

-1.000 138.980000Local1.336100
104.019160 -1.53Base

-2.05
-100,000.000

-138,980.00
-104,019.1619

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

4.000 138.970000Local1.336550
103.976656 6.14Base

8.20
400,000.000

555,880.00
415,906.6322

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

1.000 138.960000Local1.336550
103.969174 1.53Base

2.05
100,000.000

138,960.00
103,969.1723

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

1.000 138.750000Local1.333350
104.061199 1.54Base

2.05
100,000.000

138,750.00
104,061.2035

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

5.000 138.770000Local1.333350
104.076199 7.69Base

10.25
500,000.000

693,850.00
520,381.0042

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

2.000 138.790000Local1.333350
104.091199 3.07Base

4.10
200,000.000

277,580.00
208,182.4037

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

Books Closed Prepared by State StreetPage 2019
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2.000 138.870000Local1.333350
104.151198 3.07Base

4.10
200,000.000

277,740.00
208,302.4029

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

1.000 138.830000Local1.333350
104.121198 1.54Base

2.05
100,000.000

138,830.00
104,121.2030

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

2.000 138.880000Local1.333350
104.158698 3.07Base

4.10
200,000.000

277,760.00
208,317.4032

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

2.000 138.920000Local1.333350
104.188698 3.07Base

4.10
200,000.000

277,840.00
208,377.4040

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

1.000 138.820000Local1.333350
104.113699 1.54Base

2.05
100,000.000

138,820.00
104,113.7031

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

3.000 138.760000Local1.333350
104.068699 4.61Base

6.15
300,000.000

416,280.00
312,206.1033

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

1.000 138.780000Local1.333350
104.083699 1.54Base

2.05
100,000.000

138,780.00
104,083.7034

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

3.000 138.810000Local1.333350
104.106199 4.61Base

6.15
300,000.000

416,430.00
312,318.6036

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

2.000 138.800000Local1.333350
104.098699 3.07Base

4.10
200,000.000

277,600.00
208,197.4041

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

2.000 138.890000Local1.333350 4.10 277,780.00

Books Closed Prepared by State StreetPage 2020
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104.166198 3.07Base200,000.000 208,332.4038

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

2.000 138.860000Local1.333350
104.143698 3.07Base

4.10
200,000.000

277,720.00
208,287.4039

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 139.830000Local1.336000
104.663174 1.53Base

2.05
100,000.000

139,830.00
104,663.1745

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 139.740000Local1.336000
104.595808 1.53Base

2.05
100,000.000

139,740.00
104,595.8146

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 139.600000Local1.336000
104.491018 1.53Base

2.05
100,000.000

139,600.00
104,491.0247

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 139.580000Local1.336000
104.476048 1.53Base

2.05
100,000.000

139,580.00
104,476.0548

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 139.190000Local1.339350
103.923545 1.53Base

2.05
100,000.000

139,190.00
103,923.5555

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 139.540000Local1.339350
104.184866 1.53Base

2.05
100,000.000

139,540.00
104,184.8750

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 139.590000Local1.339350
104.222197 1.53Base

2.05
100,000.000

139,590.00
104,222.2051

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 139.310000Local1.339350
104.013141 1.53Base

2.05
100,000.000

139,310.00
104,013.1453

Books Closed Prepared by State StreetPage 2021
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STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 139.200000Local1.339350
103.931011 1.53Base

2.05
100,000.000

139,200.00
103,931.0149

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

2.000 139.330000Local1.339350
104.028073 3.06Base

4.10
200,000.000

278,660.00
208,056.1552

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

4.000 139.550000Local1.339350
104.192332 6.12Base

8.20
400,000.000

558,200.00
416,769.3356

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 138.980000Local1.339350
103.766753 1.53Base

2.05
100,000.000

138,980.00
103,766.7554

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 138.300000Local1.339350
103.259044 1.53Base

2.05
100,000.000

138,300.00
103,259.0457

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

2.000 138.360000Local1.339350
103.303841 3.06Base

4.10
200,000.000

276,720.00
206,607.6862

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 138.330000Local1.339350
103.281442 1.53Base

2.05
100,000.000

138,330.00
103,281.4463

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 138.320000Local1.339350
103.273976 1.53Base

2.05
100,000.000

138,320.00
103,273.9858

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 138.350000Local1.339350
103.296375 1.53Base

2.05
100,000.000

138,350.00
103,296.3861

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

Books Closed Prepared by State StreetPage 2022
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1.000 138.260000Local1.339350
103.229178 1.53Base

2.05
100,000.000

138,260.00
103,229.1864

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 138.310000Local1.339350
103.266510 1.53Base

2.05
100,000.000

138,310.00
103,266.5160

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 138.240000Local1.339350
103.214246 1.53Base

2.05
100,000.000

138,240.00
103,214.2565

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

3.000 138.340000Local1.339350
103.288909 4.59Base

6.15
300,000.000

415,020.00
309,866.7359

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

1.000 138.030000Local1.336450
103.281080 1.53Base

2.05
100,000.000

138,030.00
103,281.0867

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

2.000 138.060000Local1.336450
103.303528 3.07Base

4.10
200,000.000

276,120.00
206,607.0666

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 138.830000Local1.350800
102.776133 1.52Base

2.05
100,000.000

138,830.00
102,776.1386

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 139.540000Local1.350800
103.301747 1.52Base

2.05
100,000.000

139,540.00
103,301.7583

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 139.290000Local1.350800
103.116672 1.52Base

2.05
100,000.000

139,290.00
103,116.6775

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 138.920000Local1.350800 2.05 138,920.00

Books Closed Prepared by State StreetPage 2023
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102.842760 1.52Base100,000.000 102,842.7677

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 139.360000Local1.350800
103.168493 3.04Base

4.10
200,000.000

278,720.00
206,336.9980

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 139.340000Local1.350800
103.153687 3.04Base

4.10
200,000.000

278,680.00
206,307.3773

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 138.790000Local1.350800
102.746521 3.04Base

4.10
200,000.000

277,580.00
205,493.0476

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 138.800000Local1.350800
102.753924 1.52Base

2.05
100,000.000

138,800.00
102,753.9287

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 139.350000Local1.350800
103.161090 1.52Base

2.05
100,000.000

139,350.00
103,161.0984

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

3.000 139.010000Local1.350800
102.909387 4.55Base

6.15
300,000.000

417,030.00
308,728.1685

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 139.300000Local1.350800
103.124075 1.52Base

2.05
100,000.000

139,300.00
103,124.0774

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 138.890000Local1.350800
102.820551 3.04Base

4.10
200,000.000

277,780.00
205,641.1079

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 138.950000Local1.350800
102.864969 1.52Base

2.05
100,000.000

138,950.00
102,864.9778

Books Closed Prepared by State StreetPage 2024
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STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 139.320000Local1.350800
103.138881 1.52Base

2.05
100,000.000

139,320.00
103,138.8882

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

2.000 139.330000Local1.350800
103.146284 3.04Base

4.10
200,000.000

278,660.00
206,292.5781

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 139.330000Local1.359200
102.508829 1.51Base

2.05
100,000.000

139,330.00
102,508.8389

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 139.390000Local1.359200
102.552972 1.51Base

2.05
100,000.000

139,390.00
102,552.9788

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 139.710000Local1.359200
102.788405 1.51Base

2.05
100,000.000

139,710.00
102,788.4090

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 139.580000Local1.359200
102.692760 1.51Base

2.05
100,000.000

139,580.00
102,692.7691

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 139.740000Local1.359200
102.810477 1.51Base

2.05
100,000.000

139,740.00
102,810.4892

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

3.000 140.090000Local1.369600
102.285339 4.49Base

6.15
300,000.000

420,270.00
306,856.02102

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 140.150000Local1.369600
102.329147 1.50Base

2.05
100,000.000

140,150.00
102,329.15103

STATE STREET GLOBAL MKTS/BOS11 Dec 2015
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1.000 140.040000Local1.369600
102.248832 1.50Base

2.05
100,000.000

140,040.00
102,248.83101

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 140.360000Local1.369600
102.482477 1.50Base

2.05
100,000.000

140,360.00
102,482.48104

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 140.350000Local1.369600
102.475175 1.50Base

2.05
100,000.000

140,350.00
102,475.18105

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 140.360000Local1.369600
102.482477 1.50Base

2.05
100,000.000

140,360.00
102,482.48107

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 140.320000Local1.369600
102.453271 1.50Base

2.05
100,000.000

140,320.00
102,453.27108

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 140.380000Local1.369600
102.497079 1.50Base

2.05
100,000.000

140,380.00
102,497.08106

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 141.250000Local1.384900
101.992924 1.48Base

2.05
100,000.000

141,250.00
101,992.92170

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 141.310000Local1.384900
102.036248 1.48Base

2.05
100,000.000

141,310.00
102,036.25167

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 141.380000Local1.384900
102.086793 1.48Base

2.05
100,000.000

141,380.00
102,086.79166

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 141.390000Local1.384900 2.05 141,390.00
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102.094014 1.48Base100,000.000 102,094.01171

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

2.000 141.170000Local1.384900
101.935158 2.96Base

4.10
200,000.000

282,340.00
203,870.32160

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 141.370000Local1.384900
102.079573 1.48Base

2.05
100,000.000

141,370.00
102,079.57169

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

3.000 141.150000Local1.384900
101.920716 4.44Base

6.15
300,000.000

423,450.00
305,762.15161

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 141.180000Local1.384900
101.942379 1.48Base

2.05
100,000.000

141,180.00
101,942.38168

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 141.120000Local1.384900
101.899054 1.48Base

2.05
100,000.000

141,120.00
101,899.05165

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 141.360000Local1.384900
102.072352 1.48Base

2.05
100,000.000

141,360.00
102,072.35164

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 141.140000Local1.384900
101.913496 1.48Base

2.05
100,000.000

141,140.00
101,913.50163

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 141.210000Local1.384900
101.964041 1.48Base

2.05
100,000.000

141,210.00
101,964.04162

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

1.000 140.730000Local1.388300
101.368580 1.48Base

2.05
100,000.000

140,730.00
101,368.58172
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STATE STREET GLOBAL MKTS/BOS30 Dec 2015

1.000 140.750000Local1.388300
101.382986 1.48Base

2.05
100,000.000

140,750.00
101,382.99173

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

1.000 140.790000Local1.388300
101.411799 1.48Base

2.05
100,000.000

140,790.00
101,411.80176

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

2.000 140.720000Local1.388300
101.361377 2.95Base

4.10
200,000.000

281,440.00
202,722.75175

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

1.000 140.700000Local1.388300
101.346971 1.48Base

2.05
100,000.000

140,700.00
101,346.97177

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

2.000 140.780000Local1.388300
101.404596 2.95Base

4.10
200,000.000

281,560.00
202,809.19174

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

27.000 140.660000Local1.388300
101.318159 39.87Base

55.35
2,700,000.000

3,797,820.00
2,735,590.29179

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

1.000 140.650000Local1.388300
101.310956 1.48Base

2.05
100,000.000

140,650.00
101,310.96178

ADI0H73B2 Total

317.75 21,647,530.00155.000 Local

234.07 15,944,097.25Base15,500,000.000

207.000 Local
Base

424.80
315.24

29,028,625.33
21,539,261.5620,700,000.000

CANADIAN DOLLAR Total

EURO CURRENCY

Books Closed Prepared by State StreetPage 2028



NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

GERMANY

STATE STREET GLOBAL MKTS/BOSADI0CWCG1 EURO BUXL 30Y BND DEC15 20 Oct 2015XEUR 20151208

1.000 154.600000Local0.880475
175.587041 0.97Base

0.85
100,000.000

154,600.00
175,587.0423

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

1.000 155.860000Local0.881251
176.862211 0.96Base

0.85
100,000.000

155,860.00
176,862.2124

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

4.000 156.280000Local0.907071
172.290813 3.75Base

3.40
400,000.000

625,120.00
689,163.2525

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

3.000 156.220000Local0.907071
172.224666 2.81Base

2.55
300,000.000

468,660.00
516,674.0026

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

1.000 156.100000Local0.907071
172.092372 0.94Base

0.85
100,000.000

156,100.00
172,092.3727

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

3.000 156.120000Local0.907071
172.114421 2.81Base

2.55
300,000.000

468,360.00
516,343.2628

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

1.000 156.160000Local0.907071
172.158519 0.94Base

0.85
100,000.000

156,160.00
172,158.5230

STATE STREET GLOBAL MKTS/BOS02 Nov 2015

2.000 156.080000Local0.907071
172.070323 1.87Base

1.70
200,000.000

312,160.00
344,140.6529

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

7.000 155.160000Local0.920683
168.527061 6.46Base

5.95
700,000.000

1,086,120.00
1,179,689.4333
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STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 150.840000Local0.930709
162.069992 0.91Base

0.85
100,000.000

150,840.00
162,069.9935

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 150.820000Local0.930709
162.048503 0.91Base

0.85
100,000.000

150,820.00
162,048.5034

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

2.000 150.900000Local0.930709
162.134459 1.83Base

1.70
200,000.000

301,800.00
324,268.9236

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 151.000000Local0.930709
162.241904 0.91Base

0.85
100,000.000

151,000.00
162,241.9037

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 150.820000Local0.930709
162.048503 0.91Base

0.85
100,000.000

150,820.00
162,048.5038

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 150.920000Local0.930709
162.155948 0.91Base

0.85
100,000.000

150,920.00
162,155.9540

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 150.700000Local0.930709
161.919569 0.91Base

0.85
100,000.000

150,700.00
161,919.5739

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 155.780000Local0.945805
164.706256 0.90Base

0.85
100,000.000

155,780.00
164,706.2643

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

2.000 155.880000Local0.945805
164.811986 1.80Base

1.70
200,000.000

311,760.00
329,623.9742

ADI0CWCG1 Total
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28.90 5,257,580.0034.000 Local

31.50 5,733,794.29Base3,400,000.000

STATE STREET GLOBAL MKTS/BOSADI0CWDF2 EURO-BOBL FUTURE  DEC15 21 Oct 2015XEUR 20151208

5.000 129.060000Local0.881251
146.450898 4.82Base

4.25
500,000.000

645,300.00
732,254.4917

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 129.370000Local0.930709
139.001557 0.91Base

0.85
100,000.000

129,370.00
139,001.5619

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

2.000 129.870000Local0.938174
138.428479 1.81Base

1.70
200,000.000

259,740.00
276,856.9620

STATE STREET GLOBAL MKTS/BOS25 Nov 2015

3.000 130.060000Local0.942107
138.052259 2.71Base

2.55
300,000.000

390,180.00
414,156.7822

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

2.000 130.210000Local0.945805
137.671084 1.80Base

1.70
200,000.000

260,420.00
275,342.1725

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

13.000 130.210000Local0.945805
137.671084 11.68Base

11.05
1,300,000.000

1,692,730.00
1,789,724.1023

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

7.000 130.220000Local0.945805
137.681657 6.29Base

5.95
700,000.000

911,540.00
963,771.6024

ADI0CWDF2 Total

28.05 4,289,280.0033.000 Local

30.02 4,591,107.66Base3,300,000.000

STATE STREET GLOBAL MKTS/BOSADI0DRCQ9 EURO-BUND FUTURE  DEC15 29 Oct 2015XEUR 20151208

3.000 157.800000Local0.912367 2.55 473,400.00
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172.956716 2.79Base300,000.000 518,870.15102

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

2.000 157.830000Local0.912367
172.989597 1.86Base

1.70
200,000.000

315,660.00
345,979.19100

STATE STREET GLOBAL MKTS/BOS29 Oct 2015

5.000 157.840000Local0.912367
173.000558 4.66Base

4.25
500,000.000

789,200.00
865,002.79101

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

2.000 157.440000Local0.905264
173.916117 1.88Base

1.70
200,000.000

314,880.00
347,832.23103

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

3.000 157.460000Local0.905264
173.938210 2.82Base

2.55
300,000.000

472,380.00
521,814.63104

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

2.000 157.500000Local0.905264
173.982396 1.88Base

1.70
200,000.000

315,000.00
347,964.79105

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

2.000 157.410000Local0.905264
173.882978 1.88Base

1.70
200,000.000

314,820.00
347,765.96107

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

1.000 157.450000Local0.905264
173.927164 0.94Base

0.85
100,000.000

157,450.00
173,927.16106

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

1.000 157.350000Local0.940468
167.310318 0.90Base

0.85
100,000.000

157,350.00
167,310.32115

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

1.000 157.320000Local0.943263
166.782753 0.90Base

0.85
100,000.000

157,320.00
166,782.75117

Books Closed Prepared by State StreetPage 2032



NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

1.000 158.370000Local0.946611
167.302091 0.90Base

0.85
100,000.000

158,370.00
167,302.09120

ADI0DRCQ9 Total

19.55 3,625,830.0023.000 Local

21.41 3,970,552.06Base2,300,000.000

STATE STREET GLOBAL MKTS/BOSADI0GGSZ3 EURO-BOBL FUTURE  MAR16 02 Dec 2015XEUR 20160308

9.000 131.850000Local0.945805
139.405057 8.09Base

7.65
900,000.000

1,186,650.00
1,254,645.511

STATE STREET GLOBAL MKTS/BOS02 Dec 2015 CANCEL

-9.000 131.850000Local0.945805
139.405057 -8.09Base

-7.65
-900,000.000

-1,186,650.00
-1,254,645.511

ADI0GGSZ3 Total

0.00 0.000.000 Local

0.00 0.00Base0.000

STATE STREET GLOBAL MKTS/BOSADI0H1V08 EURO-BUND FUTURE  MAR16 15 Dec 2015XEUR 20160308

2.000 157.430000Local0.916464
171.779797 1.85Base

1.70
200,000.000

314,860.00
343,559.5923

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

2.000 157.470000Local0.916464
171.823443 1.85Base

1.70
200,000.000

314,940.00
343,646.8922

STATE STREET GLOBAL MKTS/BOS15 Dec 2015

4.000 157.410000Local0.916464
171.757974 3.71Base

3.40
400,000.000

629,640.00
687,031.9021

STATE STREET GLOBAL MKTS/BOS17 Dec 2015

2.000 158.370000Local0.925455
171.126635 1.84Base

1.70
200,000.000

316,740.00
342,253.2726
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STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 159.180000Local0.915709
173.832517 0.93Base

0.85
100,000.000

159,180.00
173,832.5229

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

1.000 159.170000Local0.915709
173.821596 0.93Base

0.85
100,000.000

159,170.00
173,821.6030

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

1.000 158.620000Local0.910954
174.125148 0.93Base

0.85
100,000.000

158,620.00
174,125.1531

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

2.000 158.610000Local0.910954
174.114170 1.87Base

1.70
200,000.000

317,220.00
348,228.3432

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

2.000 158.060000Local0.919583
171.882255 1.85Base

1.70
200,000.000

316,120.00
343,764.5133

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

2.000 158.130000Local0.919583
171.958377 1.85Base

1.70
200,000.000

316,260.00
343,916.7535

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

2.000 158.080000Local0.919583
171.904004 1.85Base

1.70
200,000.000

316,160.00
343,808.0134

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 157.980000Local0.916003
172.466684 0.93Base

0.85
100,000.000

157,980.00
172,466.6837

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 157.970000Local0.916003
172.455767 0.93Base

0.85
100,000.000

157,970.00
172,455.7738

STATE STREET GLOBAL MKTS/BOS29 Dec 2015
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2.000 158.120000Local0.916003
172.619522 1.86Base

1.70
200,000.000

316,240.00
345,239.0436

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 158.140000Local0.916003
172.641356 0.93Base

0.85
100,000.000

158,140.00
172,641.3639

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

5.000 158.010000Local0.916380
172.428469 4.64Base

4.25
500,000.000

790,050.00
862,142.3440

ADI0H1V08 Total

26.35 4,899,290.0031.000 Local

28.75 5,342,933.72Base3,100,000.000

STATE STREET GLOBAL MKTS/BOSADI0HBM97 EURO BUXL 30Y BND MAR16 02 Dec 2015XEUR 20160308

5.000 154.680000Local0.945805
163.543225 4.49Base

4.25
500,000.000

773,400.00
817,716.139

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

3.000 154.720000Local0.945805
163.585517 2.70Base

2.55
300,000.000

464,160.00
490,756.554

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

9.000 154.700000Local0.945805
163.564371 8.09Base

7.65
900,000.000

1,392,300.00
1,472,079.345

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 154.760000Local0.945805
163.627809 0.90Base

0.85
100,000.000

154,760.00
163,627.811

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

3.000 154.800000Local0.945805
163.670101 2.70Base

2.55
300,000.000

464,400.00
491,010.308

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

3.000 154.580000Local0.945805 2.55 463,740.00
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163.437495 2.70Base300,000.000 490,312.493

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 154.620000Local0.945805
163.479787 0.90Base

0.85
100,000.000

154,620.00
163,479.797

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

3.000 154.780000Local0.945805
163.648955 2.70Base

2.55
300,000.000

464,340.00
490,946.872

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 154.660000Local0.945805
163.522079 0.90Base

0.85
100,000.000

154,660.00
163,522.086

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

1.000 150.840000Local0.918822
164.166727 0.93Base

0.85
100,000.000

150,840.00
164,166.7312

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

1.000 150.940000Local0.918822
164.275562 0.93Base

0.85
100,000.000

150,940.00
164,275.5614

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

1.000 150.720000Local0.918822
164.036125 0.93Base

0.85
100,000.000

150,720.00
164,036.1213

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 153.860000Local0.910498
168.984446 0.93Base

0.85
100,000.000

153,860.00
168,984.4515

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 153.740000Local0.909091
169.113983 0.93Base

0.85
100,000.000

153,740.00
169,113.9816

STATE STREET GLOBAL MKTS/BOS11 Dec 2015

1.000 153.800000Local0.909091
169.179983 0.93Base

0.85
100,000.000

153,800.00
169,179.9817
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STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 151.240000Local0.916003
165.108630 0.93Base

0.85
100,000.000

151,240.00
165,108.6324

ADI0HBM97 Total

30.60 5,551,520.0036.000 Local

32.59 5,908,316.81Base3,600,000.000

23,623,500.00133.45157.000 Local
GERMANY Total

25,546,704.54144.27Base15,700,000.000

157.000 Local
Base

133.45
144.27

23,623,500.00
25,546,704.5415,700,000.000

EURO CURRENCY Total

JAPANESE YEN

STATE STREET GLOBAL MKTS/BOSADI0CWG36 10YR MINI JGB FUT DEC15 09 Nov 2015XSIM 20151211

3.000 148.270000Local123.025000
1.205202 8.78Base

1,080.00
30,000,000.000

44,481,000.00
361,560.664

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

4.000 148.210000Local123.025000
1.204714 11.70Base

1,440.00
40,000,000.000

59,284,000.00
481,885.805

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

5.000 148.130000Local123.025000
1.204064 14.63Base

1,800.00
50,000,000.000

74,065,000.00
602,032.116

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

2.000 148.140000Local123.025000
1.204145 5.85Base

720.00
20,000,000.000

29,628,000.00
240,829.107

ADI0CWG36 Total

5,040.00 207,458,000.0014.000 Local

40.96 1,686,307.67Base140,000,000.000
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STATE STREET GLOBAL MKTS/BOSADI0H74B1 10YR MINI JGB FUT MAR16 10 Dec 2015XSIM 20160311

7.000 148.740000Local121.450000
1.224702 20.75Base

2,520.00
70,000,000.000

104,118,000.00
857,291.071

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

6.000 148.730000Local121.450000
1.224619 17.79Base

2,160.00
60,000,000.000

89,238,000.00
734,771.512

ADI0H74B1 Total

4,680.00 193,356,000.0013.000 Local

38.54 1,592,062.58Base130,000,000.000

27.000 Local
Base

9,720.00
79.50

400,814,000.00
3,278,370.25270,000,000.000

JAPANESE YEN Total

POUND STERLING

STATE STREET GLOBAL MKTS/BOSADI08N8V8 90DAY STERLING FU JUN18 25 Nov 2015IFLL 20180620

3.000 98.530000Local0.661989
148.839331 3.63Base

2.40
375,000.000

369,487.50
558,147.492

STATE STREET GLOBAL MKTS/BOS25 Nov 2015

5.000 98.540000Local0.661989
148.854437 6.04Base

4.00
625,000.000

615,875.00
930,340.231

STATE STREET GLOBAL MKTS/BOS26 Nov 2015

14.000 98.540000Local0.661989
148.854437 16.92Base

11.20
1,750,000.000

1,724,450.00
2,604,952.653

STATE STREET GLOBAL MKTS/BOS26 Nov 2015

2.000 98.530000Local0.661989
148.839331 2.42Base

1.60
250,000.000

246,325.00
372,098.334

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

22.000 98.580000Local0.663658
148.540363 26.52Base

17.60
2,750,000.000

2,710,950.00
4,084,859.975
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STATE STREET GLOBAL MKTS/BOS01 Dec 2015

1.000 98.570000Local0.663658
148.525295 1.21Base

0.80
125,000.000

123,212.50
185,656.626

ADI08N8V8 Total

37.60 5,790,300.0047.000 Local

56.74 8,736,055.29Base5,875,000.000

STATE STREET GLOBAL MKTS/BOSADI0CT6L4 LONG GILT FUTURE  DEC15 05 Oct 2015IFLL 20151229

2.000 119.160000Local0.659370
180.717958 2.43Base

1.60
200,000.000

238,320.00
361,435.92211

STATE STREET GLOBAL MKTS/BOS05 Oct 2015 CANCEL

-2.000 119.160000Local0.659370
180.717958 -2.43Base

-1.60
-200,000.000

-238,320.00
-361,435.92211

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

3.000 119.140000Local0.659370
180.687626 3.64Base

2.40
300,000.000

357,420.00
542,062.88214

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 119.150000Local0.659370
180.702792 1.21Base

0.80
100,000.000

119,150.00
180,702.79213

STATE STREET GLOBAL MKTS/BOS05 Oct 2015 CANCEL

-1.000 119.150000Local0.659370
180.702792 -1.21Base

-0.80
-100,000.000

-119,150.00
-180,702.79213

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

3.000 119.110000Local0.659370
180.642128 3.64Base

2.40
300,000.000

357,330.00
541,926.38210

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

2.000 119.210000Local0.659370
180.793788 2.43Base

1.60
200,000.000

238,420.00
361,587.58212

STATE STREET GLOBAL MKTS/BOS05 Oct 2015
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2.000 119.190000Local0.659370
180.763456 2.43Base

1.60
200,000.000

238,380.00
361,526.91209

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 119.130000Local0.659370
180.672460 1.21Base

0.80
100,000.000

119,130.00
180,672.46215

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

2.000 119.100000Local0.659370
180.626962 2.43Base

1.60
200,000.000

238,200.00
361,253.92224

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 119.120000Local0.659370
180.657294 1.21Base

0.80
100,000.000

119,120.00
180,657.29222

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 119.070000Local0.659370
180.581464 1.21Base

0.80
100,000.000

119,070.00
180,581.46226

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 119.080000Local0.659370
180.596630 1.21Base

0.80
100,000.000

119,080.00
180,596.63225

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 119.050000Local0.659370
180.551132 1.21Base

0.80
100,000.000

119,050.00
180,551.13219

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

3.000 119.040000Local0.659370
180.535966 3.64Base

2.40
300,000.000

357,120.00
541,607.90227

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 119.030000Local0.659370
180.520800 1.21Base

0.80
100,000.000

119,030.00
180,520.80223

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 119.090000Local0.659370 0.80 119,090.00
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180.611796 1.21Base100,000.000 180,611.80220

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 119.160000Local0.659370
180.717958 1.21Base

0.80
100,000.000

119,160.00
180,717.96217

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 119.170000Local0.659370
180.733124 1.21Base

0.80
100,000.000

119,170.00
180,733.12216

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

3.000 119.110000Local0.659370
180.642128 3.64Base

2.40
300,000.000

357,330.00
541,926.38218

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 119.150000Local0.659370
180.702792 1.21Base

0.80
100,000.000

119,150.00
180,702.79221

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 119.330000Local0.658892
181.107071 1.21Base

0.80
100,000.000

119,330.00
181,107.07206

STATE STREET GLOBAL MKTS/BOS05 Oct 2015 CANCEL

-1.000 119.330000Local0.658892
181.107071 -1.21Base

-0.80
-100,000.000

-119,330.00
-181,107.07206

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 119.220000Local0.659370
180.808954 1.21Base

0.80
100,000.000

119,220.00
180,808.95208

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

5.000 119.300000Local0.658892
181.061540 6.07Base

4.00
500,000.000

596,500.00
905,307.70207

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

4.000 119.320000Local0.658892
181.091894 4.86Base

3.20
400,000.000

477,280.00
724,367.57229
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STATE STREET GLOBAL MKTS/BOS05 Oct 2015 CANCEL

-4.000 119.320000Local0.658892
181.091894 -4.86Base

-3.20
-400,000.000

-477,280.00
-724,367.57229

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

6.000 119.310000Local0.658892
181.076717 7.28Base

4.80
600,000.000

715,860.00
1,086,460.30231

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

3.000 119.320000Local0.658892
181.091894 3.64Base

2.40
300,000.000

357,960.00
543,275.68234

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

1.000 118.850000Local0.656814
180.949249 1.22Base

0.80
100,000.000

118,850.00
180,949.25241

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

2.000 118.690000Local0.656814
180.705649 2.44Base

1.60
200,000.000

237,380.00
361,411.30238

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

1.000 118.880000Local0.656814
180.994924 1.22Base

0.80
100,000.000

118,880.00
180,994.92239

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

1.000 118.840000Local0.656814
180.934024 1.22Base

0.80
100,000.000

118,840.00
180,934.02247

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

2.000 118.720000Local0.656814
180.751324 2.44Base

1.60
200,000.000

237,440.00
361,502.65243

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

2.000 118.860000Local0.656814
180.964474 2.44Base

1.60
200,000.000

237,720.00
361,928.95242

STATE STREET GLOBAL MKTS/BOS06 Oct 2015
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2.000 118.830000Local0.656814
180.918799 2.44Base

1.60
200,000.000

237,660.00
361,837.60240

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

1.000 118.710000Local0.656814
180.736099 1.22Base

0.80
100,000.000

118,710.00
180,736.10244

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

2.000 118.800000Local0.656814
180.873124 2.44Base

1.60
200,000.000

237,600.00
361,746.25246

STATE STREET GLOBAL MKTS/BOS06 Oct 2015

2.000 118.780000Local0.656814
180.842674 2.44Base

1.60
200,000.000

237,560.00
361,685.35245

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

1.000 118.260000Local0.653019
181.097334 1.23Base

0.80
100,000.000

118,260.00
181,097.33259

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

1.000 118.330000Local0.653019
181.204529 1.23Base

0.80
100,000.000

118,330.00
181,204.53257

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

2.000 118.320000Local0.653019
181.189215 2.45Base

1.60
200,000.000

236,640.00
362,378.43258

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

5.000 118.290000Local0.653019
181.143275 6.13Base

4.00
500,000.000

591,450.00
905,716.37268

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

6.000 118.300000Local0.653019
181.158588 7.35Base

4.80
600,000.000

709,800.00
1,086,951.53267

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

2.000 118.250000Local0.653019 1.60 236,500.00
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181.082021 2.45Base200,000.000 362,164.04269

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

1.000 118.270000Local0.653019
181.112648 1.23Base

0.80
100,000.000

118,270.00
181,112.65261

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

1.000 118.260000Local0.653019
181.097334 1.23Base

0.80
100,000.000

118,260.00
181,097.33260

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

2.000 118.280000Local0.653019
181.127961 2.45Base

1.60
200,000.000

236,560.00
362,255.92264

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

3.000 118.330000Local0.653019
181.204529 3.68Base

2.40
300,000.000

354,990.00
543,613.59262

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

1.000 118.350000Local0.653019
181.235155 1.23Base

0.80
100,000.000

118,350.00
181,235.16263

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

3.000 118.340000Local0.653019
181.219842 3.68Base

2.40
300,000.000

355,020.00
543,659.53270

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

2.000 118.300000Local0.653019
181.158588 2.45Base

1.60
200,000.000

236,600.00
362,317.18265

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

1.000 118.310000Local0.653019
181.173902 1.23Base

0.80
100,000.000

118,310.00
181,173.90266

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

1.000 118.440000Local0.653019
181.372977 1.23Base

0.80
100,000.000

118,440.00
181,372.98272
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STATE STREET GLOBAL MKTS/BOS07 Oct 2015

1.000 118.360000Local0.653019
181.250469 1.23Base

0.80
100,000.000

118,360.00
181,250.47275

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

1.000 118.410000Local0.653019
181.327036 1.23Base

0.80
100,000.000

118,410.00
181,327.04273

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

1.000 118.380000Local0.653019
181.281096 1.23Base

0.80
100,000.000

118,380.00
181,281.10274

STATE STREET GLOBAL MKTS/BOS07 Oct 2015

1.000 118.390000Local0.653019
181.296409 1.23Base

0.80
100,000.000

118,390.00
181,296.41271

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

1.000 116.840000Local0.661945
176.510133 1.21Base

0.80
100,000.000

116,840.00
176,510.13480

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

2.000 116.780000Local0.661945
176.419491 2.42Base

1.60
200,000.000

233,560.00
352,838.98479

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

2.000 116.830000Local0.661945
176.495026 2.42Base

1.60
200,000.000

233,660.00
352,990.05481

STATE STREET GLOBAL MKTS/BOS10 Nov 2015 CANCEL

-2.000 116.830000Local0.661945
176.495026 -2.42Base

-1.60
-200,000.000

-233,660.00
-352,990.05481

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

1.000 116.760000Local0.661813
176.424458 1.21Base

0.80
100,000.000

116,760.00
176,424.46482

STATE STREET GLOBAL MKTS/BOS10 Nov 2015
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1.000 116.830000Local0.661813
176.530228 1.21Base

0.80
100,000.000

116,830.00
176,530.23483

STATE STREET GLOBAL MKTS/BOS12 Nov 2015

1.000 116.770000Local0.657678
177.548892 1.22Base

0.80
100,000.000

116,770.00
177,548.89487

STATE STREET GLOBAL MKTS/BOS12 Nov 2015

1.000 116.750000Local0.657678
177.518482 1.22Base

0.80
100,000.000

116,750.00
177,518.48485

STATE STREET GLOBAL MKTS/BOS12 Nov 2015

1.000 116.660000Local0.657678
177.381637 1.22Base

0.80
100,000.000

116,660.00
177,381.64486

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

1.000 117.020000Local0.657549
177.963924 1.22Base

0.80
100,000.000

117,020.00
177,963.92488

STATE STREET GLOBAL MKTS/BOS16 Nov 2015

2.000 117.290000Local0.657722
178.327622 2.43Base

1.60
200,000.000

234,580.00
356,655.24491

STATE STREET GLOBAL MKTS/BOS16 Nov 2015

1.000 117.240000Local0.657722
178.251602 1.22Base

0.80
100,000.000

117,240.00
178,251.60489

STATE STREET GLOBAL MKTS/BOS16 Nov 2015

1.000 117.270000Local0.657722
178.297214 1.22Base

0.80
100,000.000

117,270.00
178,297.21490

STATE STREET GLOBAL MKTS/BOS18 Nov 2015

3.000 117.590000Local0.657505
178.842746 3.65Base

2.40
300,000.000

352,770.00
536,528.24496

STATE STREET GLOBAL MKTS/BOS18 Nov 2015

1.000 117.520000Local0.657505 0.80 117,520.00
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178.736283 1.22Base100,000.000 178,736.28497

STATE STREET GLOBAL MKTS/BOS18 Nov 2015

2.000 117.570000Local0.657505
178.812328 2.43Base

1.60
200,000.000

235,140.00
357,624.66494

STATE STREET GLOBAL MKTS/BOS18 Nov 2015

1.000 117.580000Local0.657505
178.827537 1.22Base

0.80
100,000.000

117,580.00
178,827.54495

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

2.000 117.750000Local0.652550
180.445943 2.45Base

1.60
200,000.000

235,500.00
360,891.89499

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 117.800000Local0.652550
180.522565 1.23Base

0.80
100,000.000

117,800.00
180,522.57509

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 117.770000Local0.652550
180.476592 1.23Base

0.80
100,000.000

117,770.00
180,476.59498

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 117.780000Local0.652550
180.491916 1.23Base

0.80
100,000.000

117,780.00
180,491.92500

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

2.000 117.950000Local0.652550
180.752433 2.45Base

1.60
200,000.000

235,900.00
361,504.87508

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 117.960000Local0.652550
180.767757 1.23Base

0.80
100,000.000

117,960.00
180,767.76504

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 117.830000Local0.652550
180.568539 1.23Base

0.80
100,000.000

117,830.00
180,568.54501
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STATE STREET GLOBAL MKTS/BOS19 Nov 2015

2.000 117.850000Local0.652550
180.599188 2.45Base

1.60
200,000.000

235,700.00
361,198.38503

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

3.000 117.810000Local0.652550
180.537890 3.68Base

2.40
300,000.000

353,430.00
541,613.67507

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 117.760000Local0.652550
180.461267 1.23Base

0.80
100,000.000

117,760.00
180,461.27502

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 117.860000Local0.652550
180.614512 1.23Base

0.80
100,000.000

117,860.00
180,614.51506

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 117.920000Local0.652550
180.706459 1.23Base

0.80
100,000.000

117,920.00
180,706.46505

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 118.000000Local0.652550
180.829055 1.23Base

0.80
100,000.000

118,000.00
180,829.06512

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 118.060000Local0.652550
180.921002 1.23Base

0.80
100,000.000

118,060.00
180,921.00513

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

2.000 117.990000Local0.652550
180.813731 2.45Base

1.60
200,000.000

235,980.00
361,627.46511

STATE STREET GLOBAL MKTS/BOS19 Nov 2015

1.000 118.030000Local0.652550
180.875029 1.23Base

0.80
100,000.000

118,030.00
180,875.03510

STATE STREET GLOBAL MKTS/BOS19 Nov 2015
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2.000 118.020000Local0.652550
180.859704 2.45Base

1.60
200,000.000

236,040.00
361,719.41514

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

1.000 118.000000Local0.657938
179.348206 1.22Base

0.80
100,000.000

118,000.00
179,348.21516

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

1.000 118.090000Local0.657938
179.484997 1.22Base

0.80
100,000.000

118,090.00
179,485.00515

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

1.000 118.080000Local0.657938
179.469798 1.22Base

0.80
100,000.000

118,080.00
179,469.80517

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

1.000 118.020000Local0.661113
178.517137 1.21Base

0.80
100,000.000

118,020.00
178,517.14520

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

1.000 117.970000Local0.661113
178.441507 1.21Base

0.80
100,000.000

117,970.00
178,441.51519

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

1.000 117.920000Local0.661113
178.365877 1.21Base

0.80
100,000.000

117,920.00
178,365.88521

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

1.000 117.960000Local0.661113
178.426381 1.21Base

0.80
100,000.000

117,960.00
178,426.38522

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

1.000 118.030000Local0.661113
178.532263 1.21Base

0.80
100,000.000

118,030.00
178,532.26518

ADI0CT6L4 Total

117.60 17,401,430.00147.000 Local

179.33 26,514,335.97Base14,700,000.000
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STATE STREET GLOBAL MKTS/BOSADI0F4V20 LONG GILT FUTURE  MAR16 24 Nov 2015IFLL 20160329

4.000 117.447500Local0.664143
176.840680 6.32Base

4.20
400,000.000

469,790.00
707,362.721

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

47.000 117.444894Local0.664143
176.836757 74.31Base

49.35
4,700,000.000

5,519,910.02
8,311,327.562

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

2.000 117.890000Local0.664938
177.294725 2.41Base

1.60
200,000.000

235,780.00
354,589.4510

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

2.000 117.850000Local0.664938
177.234569 2.41Base

1.60
200,000.000

235,700.00
354,469.1411

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

2.000 117.920000Local0.664938
177.339842 2.41Base

1.60
200,000.000

235,840.00
354,679.689

STATE STREET GLOBAL MKTS/BOS27 Nov 2015

2.000 117.910000Local0.664938
177.324803 2.41Base

1.60
200,000.000

235,820.00
354,649.618

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

1.000 117.760000Local0.664783
177.140511 1.20Base

0.80
100,000.000

117,760.00
177,140.5117

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

2.000 117.830000Local0.664783
177.245808 2.41Base

1.60
200,000.000

235,660.00
354,491.6212

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

1.000 117.890000Local0.664783
177.336063 1.20Base

0.80
100,000.000

117,890.00
177,336.0614
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STATE STREET GLOBAL MKTS/BOS30 Nov 2015

3.000 117.740000Local0.664783
177.110426 3.61Base

2.40
300,000.000

353,220.00
531,331.2818

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

1.000 117.750000Local0.664783
177.125468 1.20Base

0.80
100,000.000

117,750.00
177,125.4713

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

3.000 117.780000Local0.664783
177.170596 3.61Base

2.40
300,000.000

353,340.00
531,511.7920

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

3.000 117.840000Local0.664783
177.260851 3.61Base

2.40
300,000.000

353,520.00
531,782.5516

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

3.000 117.770000Local0.664783
177.155553 3.61Base

2.40
300,000.000

353,310.00
531,466.6615

STATE STREET GLOBAL MKTS/BOS30 Nov 2015

2.000 117.790000Local0.664783
177.185638 2.41Base

1.60
200,000.000

235,580.00
354,371.2819

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 118.550000Local0.669949
176.953768 1.19Base

0.80
100,000.000

118,550.00
176,953.7739

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 118.490000Local0.669949
176.864209 1.19Base

0.80
100,000.000

118,490.00
176,864.2143

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

2.000 118.510000Local0.669949
176.894062 2.39Base

1.60
200,000.000

237,020.00
353,788.1240

STATE STREET GLOBAL MKTS/BOS02 Dec 2015
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1.000 118.560000Local0.669949
176.968695 1.19Base

0.80
100,000.000

118,560.00
176,968.6942

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

2.000 118.500000Local0.669949
176.879136 2.39Base

1.60
200,000.000

237,000.00
353,758.2737

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

2.000 118.470000Local0.669949
176.834356 2.39Base

1.60
200,000.000

236,940.00
353,668.7141

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 118.540000Local0.669949
176.938842 1.19Base

0.80
100,000.000

118,540.00
176,938.8436

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

1.000 118.480000Local0.669949
176.849283 1.19Base

0.80
100,000.000

118,480.00
176,849.2838

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

1.000 116.910000Local0.662296
176.522280 1.21Base

0.80
100,000.000

116,910.00
176,522.2861

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

1.000 116.710000Local0.662296
176.220300 1.21Base

0.80
100,000.000

116,710.00
176,220.3060

STATE STREET GLOBAL MKTS/BOS08 Dec 2015

1.000 117.710000Local0.666667
176.564912 1.20Base

0.80
100,000.000

117,710.00
176,564.9174

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 117.620000Local0.659326
178.394300 1.21Base

0.80
100,000.000

117,620.00
178,394.3083

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 117.590000Local0.659326 0.80 117,590.00
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178.348799 1.21Base100,000.000 178,348.8084

STATE STREET GLOBAL MKTS/BOS09 Dec 2015 CANCEL

-1.000 117.590000Local0.659326
178.348799 -1.21Base

-0.80
-100,000.000

-117,590.00
-178,348.8084

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

3.000 117.650000Local0.659326
178.439801 3.64Base

2.40
300,000.000

352,950.00
535,319.4082

STATE STREET GLOBAL MKTS/BOS09 Dec 2015 CANCEL

-3.000 117.650000Local0.659326
178.439801 -3.64Base

-2.40
-300,000.000

-352,950.00
-535,319.4082

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 117.610000Local0.658935
178.484980 1.21Base

0.80
100,000.000

117,610.00
178,484.9886

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

1.000 117.660000Local0.658935
178.560860 1.21Base

0.80
100,000.000

117,660.00
178,560.8687

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

2.000 117.640000Local0.658935
178.530508 2.43Base

1.60
200,000.000

235,280.00
357,061.0285

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 117.730000Local0.658957
178.661127 1.21Base

0.80
100,000.000

117,730.00
178,661.1393

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 117.650000Local0.658957
178.539723 1.21Base

0.80
100,000.000

117,650.00
178,539.7292

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 117.570000Local0.658957
178.418319 1.21Base

0.80
100,000.000

117,570.00
178,418.3290
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STATE STREET GLOBAL MKTS/BOS10 Dec 2015

1.000 117.680000Local0.658957
178.585249 1.21Base

0.80
100,000.000

117,680.00
178,585.2591

STATE STREET GLOBAL MKTS/BOS22 Dec 2015

2.000 117.680000Local0.675242
174.278259 2.37Base

1.60
200,000.000

235,360.00
348,556.52157

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

1.000 117.100000Local0.672857
174.034007 1.19Base

0.80
100,000.000

117,100.00
174,034.01161

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

1.000 117.160000Local0.672857
174.123179 1.19Base

0.80
100,000.000

117,160.00
174,123.18160

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

1.000 117.080000Local0.672857
174.004283 1.19Base

0.80
100,000.000

117,080.00
174,004.28162

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

2.000 117.150000Local0.672857
174.108317 2.38Base

1.60
200,000.000

234,300.00
348,216.63159

STATE STREET GLOBAL MKTS/BOS29 Dec 2015

1.000 117.440000Local0.675995
173.729096 1.18Base

0.80
100,000.000

117,440.00
173,729.10173

ADI0F4V20 Total

99.95 12,823,020.02109.000 Local

150.27 19,278,102.06Base10,900,000.000

303.000 Local
Base

255.15
386.34

36,014,750.02
54,528,493.3231,475,000.000

POUND STERLING Total

US DOLLAR
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STATE STREET GLOBAL MKTS/BOS99XZ16492 90DAY EUR FUTR  DEC15 30 Oct 2015XCME 20151214

14.000 99.595000Local1.000000
99.595000 28.42Base

28.42
3,500,000.000

3,485,825.14
3,485,825.144

STATE STREET GLOBAL MKTS/BOS99Z043186 90DAY EUR FUTR  MAR16 08 Dec 2015XCME 20160314

14.000 99.319792Local1.000000
99.319792 27.86Base

27.86
3,500,000.000

3,476,192.86
3,476,192.861

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

18.000 99.326708Local1.000000
99.326708 35.82Base

35.82
4,500,000.000

4,469,702.04
4,469,702.042

99Z043186 Total

63.68 7,945,894.9032.000 Local

63.68 7,945,894.90Base8,000,000.000

STATE STREET GLOBAL MKTS/BOS99ZE44663 90DAY EUR FUTR  DEC18 04 Dec 2015XCME 20181217

10.000 97.915000Local1.000000
97.915000 20.60Base

20.60
2,500,000.000

2,447,875.10
2,447,875.101

STATE STREET GLOBAL MKTS/BOSADI09V3Y8 US 5YR NOTE (CBT) DEC15 01 Oct 2015XCBT 20151231

2.000 120.570313Local1.000000
120.570313 3.26Base

3.26
200,000.000

241,140.65
241,140.6543

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

3.000 120.523438Local1.000000
120.523438 4.89Base

4.89
300,000.000

361,570.34
361,570.3444

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

8.000 120.531250Local1.000000
120.531250 13.04Base

13.04
800,000.000

964,250.08
964,250.0840

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

6.000 120.578125Local1.000000
120.578125 9.78Base

9.78
600,000.000

723,468.81
723,468.8139
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STATE STREET GLOBAL MKTS/BOS01 Oct 2015

11.000 120.539063Local1.000000
120.539063 17.93Base

17.93
1,100,000.000

1,325,929.80
1,325,929.8041

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

6.000 120.554688Local1.000000
120.554688 9.78Base

9.78
600,000.000

723,328.19
723,328.1942

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

11.000 120.546875Local1.000000
120.546875 17.93Base

17.93
1,100,000.000

1,326,015.74
1,326,015.7445

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

8.000 120.554688Local1.000000
120.554688 13.04Base

13.04
800,000.000

964,437.58
964,437.5846

STATE STREET GLOBAL MKTS/BOS01 Oct 2015

13.000 120.546875Local1.000000
120.546875 21.19Base

21.19
1,300,000.000

1,567,109.51
1,567,109.5147

STATE STREET GLOBAL MKTS/BOS02 Oct 2015

2.000 120.429688Local1.000000
120.429688 3.26Base

3.26
200,000.000

240,859.40
240,859.4049

STATE STREET GLOBAL MKTS/BOS05 Oct 2015

1.000 120.893981Local1.000000
120.893981 1.91Base

1.91
100,000.000

120,893.99
120,893.9950

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

16.000 120.304688Local1.000000
120.304688 26.08Base

26.08
1,600,000.000

1,924,875.17
1,924,875.1752

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

19.000 120.335938Local1.000000
120.335938 30.97Base

30.97
1,900,000.000

2,286,383.01
2,286,383.0153

STATE STREET GLOBAL MKTS/BOS09 Oct 2015
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9.000 120.296875Local1.000000
120.296875 14.67Base

14.67
900,000.000

1,082,671.97
1,082,671.9751

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

9.000 120.343750Local1.000000
120.343750 14.67Base

14.67
900,000.000

1,083,093.84
1,083,093.8455

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

22.000 120.335938Local1.000000
120.335938 35.86Base

35.86
2,200,000.000

2,647,390.86
2,647,390.8656

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

2.000 120.296875Local1.000000
120.296875 3.26Base

3.26
200,000.000

240,593.77
240,593.7759

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

3.000 120.328125Local1.000000
120.328125 4.89Base

4.89
300,000.000

360,984.41
360,984.4154

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

5.000 120.320313Local1.000000
120.320313 8.15Base

8.15
500,000.000

601,601.62
601,601.6260

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

9.000 120.335938Local1.000000
120.335938 14.67Base

14.67
900,000.000

1,083,023.53
1,083,023.5357

STATE STREET GLOBAL MKTS/BOS09 Oct 2015

16.000 120.312500Local1.000000
120.312500 26.08Base

26.08
1,600,000.000

1,925,000.16
1,925,000.1658

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

7.000 120.164063Local1.000000
120.164063 11.41Base

11.41
700,000.000

841,148.51
841,148.5176

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

2.000 120.171875Local1.000000 3.26 240,343.77
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120.171875 3.26Base200,000.000 240,343.7774

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

6.000 120.109375Local1.000000
120.109375 9.78Base

9.78
600,000.000

720,656.31
720,656.3168

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

3.000 120.070313Local1.000000
120.070313 4.89Base

4.89
300,000.000

360,210.97
360,210.9773

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

2.000 120.140625Local1.000000
120.140625 3.26Base

3.26
200,000.000

240,281.27
240,281.2775

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

3.000 120.125000Local1.000000
120.125000 4.89Base

4.89
300,000.000

360,375.03
360,375.0369

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

5.000 120.148438Local1.000000
120.148438 8.15Base

8.15
500,000.000

600,742.24
600,742.2471

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

9.000 120.156250Local1.000000
120.156250 14.67Base

14.67
900,000.000

1,081,406.34
1,081,406.3467

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

4.000 120.101563Local1.000000
120.101563 6.52Base

6.52
400,000.000

480,406.29
480,406.2972

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

2.000 120.078125Local1.000000
120.078125 3.26Base

3.26
200,000.000

240,156.27
240,156.2770

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

5.000 119.414063Local1.000000
119.414063 8.15Base

8.15
500,000.000

597,070.37
597,070.3792
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STATE STREET GLOBAL MKTS/BOS03 Nov 2015

3.000 119.398438Local1.000000
119.398438 4.89Base

4.89
300,000.000

358,195.34
358,195.3486

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

3.000 119.406250Local1.000000
119.406250 4.89Base

4.89
300,000.000

358,218.78
358,218.7893

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

2.000 119.429688Local1.000000
119.429688 3.26Base

3.26
200,000.000

238,859.40
238,859.4087

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

3.000 119.390625Local1.000000
119.390625 4.89Base

4.89
300,000.000

358,171.91
358,171.9195

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

5.000 119.500000Local1.000000
119.500000 8.15Base

8.15
500,000.000

597,500.05
597,500.0588

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

3.000 119.421875Local1.000000
119.421875 4.89Base

4.89
300,000.000

358,265.66
358,265.6685

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

1.000 119.437500Local1.000000
119.437500 1.63Base

1.63
100,000.000

119,437.51
119,437.5190

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

6.000 119.453125Local1.000000
119.453125 9.78Base

9.78
600,000.000

716,718.81
716,718.8194

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

10.000 119.562500Local1.000000
119.562500 16.30Base

16.30
1,000,000.000

1,195,625.10
1,195,625.1089

STATE STREET GLOBAL MKTS/BOS03 Nov 2015
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4.000 119.578125Local1.000000
119.578125 6.52Base

6.52
400,000.000

478,312.54
478,312.5491

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

5.000 119.437500Local1.000000
119.437500 8.15Base

8.15
500,000.000

597,187.55
597,187.5597

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

12.000 119.421875Local1.000000
119.421875 19.56Base

19.56
1,200,000.000

1,433,062.62
1,433,062.6298

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

28.000 119.445313Local1.000000
119.445313 45.64Base

45.64
2,800,000.000

3,344,469.04
3,344,469.0496

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

5.000 119.250000Local1.000000
119.250000 8.15Base

8.15
500,000.000

596,250.05
596,250.0599

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

10.000 119.054688Local1.000000
119.054688 16.30Base

16.30
1,000,000.000

1,190,546.98
1,190,546.98121

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

16.000 119.070313Local1.000000
119.070313 26.08Base

26.08
1,600,000.000

1,905,125.17
1,905,125.17120

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

10.000 119.062500Local1.000000
119.062500 16.30Base

16.30
1,000,000.000

1,190,625.10
1,190,625.10118

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

4.000 119.046875Local1.000000
119.046875 6.52Base

6.52
400,000.000

476,187.54
476,187.54119

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

5.000 119.039063Local1.000000 8.15 595,195.37
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119.039063 8.15Base500,000.000 595,195.37122

STATE STREET GLOBAL MKTS/BOS18 Nov 2015

7.000 119.078125Local1.000000
119.078125 11.41Base

11.41
700,000.000

833,546.95
833,546.95123

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

1.000 119.054688Local1.000000
119.054688 1.63Base

1.63
100,000.000

119,054.70
119,054.70124

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

1.000 118.860930Local1.000000
118.860930 1.91Base

1.91
100,000.000

118,860.94
118,860.94125

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

7.000 119.085938Local1.000000
119.085938 11.41Base

11.41
700,000.000

833,601.64
833,601.64126

ADI09V3Y8 Total

619.96 45,570,438.55380.000 Local

619.96 45,570,438.55Base38,000,000.000

STATE STREET GLOBAL MKTS/BOSADI0BH3X8 US 10YR NOTE (CBT)MAR16 24 Nov 2015XCBT 20160321

273.000 126.270215Local1.000000
126.270215 521.43Base

521.43
27,300,000.000

34,471,771.43
34,471,771.431

STATE STREET GLOBAL MKTS/BOS25 Nov 2015

10.000 126.437500Local1.000000
126.437500 16.30Base

16.30
1,000,000.000

1,264,375.10
1,264,375.103

STATE STREET GLOBAL MKTS/BOS25 Nov 2015

3.000 126.453125Local1.000000
126.453125 4.89Base

4.89
300,000.000

379,359.41
379,359.412

STATE STREET GLOBAL MKTS/BOS01 Dec 2015

1.000 126.265625Local1.000000
126.265625 1.63Base

1.63
100,000.000

126,265.64
126,265.6412
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STATE STREET GLOBAL MKTS/BOS01 Dec 2015

4.000 126.250000Local1.000000
126.250000 6.52Base

6.52
400,000.000

505,000.04
505,000.0411

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

12.000 126.015625Local1.000000
126.015625 19.56Base

19.56
1,200,000.000

1,512,187.62
1,512,187.6217

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

4.000 125.968750Local1.000000
125.968750 6.52Base

6.52
400,000.000

503,875.04
503,875.0418

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

1.000 125.953125Local1.000000
125.953125 1.63Base

1.63
100,000.000

125,953.14
125,953.1432

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

4.000 125.859375Local1.000000
125.859375 6.52Base

6.52
400,000.000

503,437.54
503,437.5433

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

10.000 126.390625Local1.000000
126.390625 16.30Base

16.30
1,000,000.000

1,263,906.35
1,263,906.3546

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

16.000 126.406250Local1.000000
126.406250 26.08Base

26.08
1,600,000.000

2,022,500.16
2,022,500.1645

STATE STREET GLOBAL MKTS/BOS09 Dec 2015

27.000 126.328125Local1.000000
126.328125 44.01Base

44.01
2,700,000.000

3,410,859.65
3,410,859.6547

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

2.000 127.015625Local1.000000
127.015625 3.26Base

3.26
200,000.000

254,031.27
254,031.2765

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

Books Closed Prepared by State StreetPage 2062
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2.000 127.093750Local1.000000
127.093750 3.26Base

3.26
200,000.000

254,187.52
254,187.5263

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

1.000 127.062500Local1.000000
127.062500 1.63Base

1.63
100,000.000

127,062.51
127,062.5164

STATE STREET GLOBAL MKTS/BOS14 Dec 2015

2.000 126.953125Local1.000000
126.953125 3.26Base

3.26
200,000.000

253,906.27
253,906.2766

STATE STREET GLOBAL MKTS/BOS16 Dec 2015

2.000 126.015625Local1.000000
126.015625 3.26Base

3.26
200,000.000

252,031.27
252,031.2781

STATE STREET GLOBAL MKTS/BOS16 Dec 2015

2.000 126.000000Local1.000000
126.000000 3.26Base

3.26
200,000.000

252,000.02
252,000.0282

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

3.000 125.562500Local1.000000
125.562500 4.89Base

4.89
300,000.000

376,687.53
376,687.53116

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

4.000 125.578125Local1.000000
125.578125 6.52Base

6.52
400,000.000

502,312.54
502,312.54117

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

3.000 125.515625Local1.000000
125.515625 4.89Base

4.89
300,000.000

376,546.91
376,546.91118

STATE STREET GLOBAL MKTS/BOS30 Dec 2015

1.000 125.546875Local1.000000
125.546875 1.63Base

1.63
100,000.000

125,546.89
125,546.89115

ADI0BH3X8 Total

707.25 48,863,803.85387.000 Local

707.25 48,863,803.85Base38,700,000.000
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STATE STREET GLOBAL MKTS/BOSADI0BHMB5 US 10YR NOTE (CBT)DEC15 16 Oct 2015XCBT 20151221

6.000 129.218750Local1.000000
129.218750 9.78Base

9.78
600,000.000

775,312.56
775,312.56189

STATE STREET GLOBAL MKTS/BOS16 Oct 2015

1.000 129.156250Local1.000000
129.156250 1.63Base

1.63
100,000.000

129,156.26
129,156.26188

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

3.000 128.937500Local1.000000
128.937500 4.89Base

4.89
300,000.000

386,812.53
386,812.53196

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 128.968750Local1.000000
128.968750 1.63Base

1.63
100,000.000

128,968.76
128,968.76198

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 128.906250Local1.000000
128.906250 1.63Base

1.63
100,000.000

128,906.26
128,906.26193

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 128.843750Local1.000000
128.843750 1.63Base

1.63
100,000.000

128,843.76
128,843.76199

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 128.984375Local1.000000
128.984375 1.63Base

1.63
100,000.000

128,984.39
128,984.39192

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

3.000 128.953125Local1.000000
128.953125 4.89Base

4.89
300,000.000

386,859.41
386,859.41195

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

5.000 128.921875Local1.000000
128.921875 8.15Base

8.15
500,000.000

644,609.43
644,609.43197
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STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 128.859375Local1.000000
128.859375 1.63Base

1.63
100,000.000

128,859.39
128,859.39201

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

2.000 129.000000Local1.000000
129.000000 3.26Base

3.26
200,000.000

258,000.02
258,000.02194

STATE STREET GLOBAL MKTS/BOS19 Oct 2015

1.000 128.812500Local1.000000
128.812500 1.63Base

1.63
100,000.000

128,812.51
128,812.51200

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

4.000 128.718750Local1.000000
128.718750 6.52Base

6.52
400,000.000

514,875.04
514,875.04205

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

6.000 128.765625Local1.000000
128.765625 9.78Base

9.78
600,000.000

772,593.81
772,593.81203

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

17.000 128.703125Local1.000000
128.703125 27.71Base

27.71
1,700,000.000

2,187,953.30
2,187,953.30202

STATE STREET GLOBAL MKTS/BOS20 Oct 2015

6.000 128.687500Local1.000000
128.687500 9.78Base

9.78
600,000.000

772,125.06
772,125.06204

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

5.000 128.687500Local1.000000
128.687500 8.15Base

8.15
500,000.000

643,437.55
643,437.55206

STATE STREET GLOBAL MKTS/BOS21 Oct 2015

6.000 128.656250Local1.000000
128.656250 9.78Base

9.78
600,000.000

771,937.56
771,937.56207

STATE STREET GLOBAL MKTS/BOS22 Oct 2015
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1.000 128.781250Local1.000000
128.781250 1.63Base

1.63
100,000.000

128,781.26
128,781.26208

STATE STREET GLOBAL MKTS/BOS26 Oct 2015

3.000 128.406250Local1.000000
128.406250 4.89Base

4.89
300,000.000

385,218.78
385,218.78214

STATE STREET GLOBAL MKTS/BOS26 Oct 2015

2.000 128.343750Local1.000000
128.343750 3.26Base

3.26
200,000.000

256,687.52
256,687.52215

STATE STREET GLOBAL MKTS/BOS26 Oct 2015

1.000 128.390625Local1.000000
128.390625 1.63Base

1.63
100,000.000

128,390.64
128,390.64216

STATE STREET GLOBAL MKTS/BOS28 Oct 2015

1.000 128.843750Local1.000000
128.843750 1.63Base

1.63
100,000.000

128,843.76
128,843.76227

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

2.000 127.765625Local1.000000
127.765625 3.26Base

3.26
200,000.000

255,531.27
255,531.27232

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

1.000 127.687500Local1.000000
127.687500 1.63Base

1.63
100,000.000

127,687.51
127,687.51231

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

1.000 127.609375Local1.000000
127.609375 1.63Base

1.63
100,000.000

127,609.39
127,609.39233

STATE STREET GLOBAL MKTS/BOS30 Oct 2015

2.000 127.750000Local1.000000
127.750000 3.26Base

3.26
200,000.000

255,500.02
255,500.02230

STATE STREET GLOBAL MKTS/BOS03 Nov 2015

3.000 127.343750Local1.000000 4.89 382,031.28
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127.343750 4.89Base300,000.000 382,031.28235

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

6.000 127.156250Local1.000000
127.156250 9.78Base

9.78
600,000.000

762,937.56
762,937.56237

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

1.000 127.187500Local1.000000
127.187500 1.63Base

1.63
100,000.000

127,187.51
127,187.51236

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

17.000 127.109375Local1.000000
127.109375 27.71Base

27.71
1,700,000.000

2,160,859.55
2,160,859.55238

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

1.000 127.171875Local1.000000
127.171875 1.63Base

1.63
100,000.000

127,171.89
127,171.89239

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

27.000 127.156250Local1.000000
127.156250 44.01Base

44.01
2,700,000.000

3,433,219.02
3,433,219.02240

STATE STREET GLOBAL MKTS/BOS04 Nov 2015

17.000 126.859375Local1.000000
126.859375 27.71Base

27.71
1,700,000.000

2,156,609.55
2,156,609.55241

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

1.000 126.859375Local1.000000
126.859375 1.63Base

1.63
100,000.000

126,859.39
126,859.39244

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

1.000 126.984375Local1.000000
126.984375 1.63Base

1.63
100,000.000

126,984.39
126,984.39245

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

1.000 127.000000Local1.000000
127.000000 1.63Base

1.63
100,000.000

127,000.01
127,000.01251

Books Closed Prepared by State StreetPage 2067
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STATE STREET GLOBAL MKTS/BOS05 Nov 2015

3.000 126.875000Local1.000000
126.875000 4.89Base

4.89
300,000.000

380,625.03
380,625.03257

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

2.000 126.796875Local1.000000
126.796875 3.26Base

3.26
200,000.000

253,593.77
253,593.77253

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

3.000 126.890625Local1.000000
126.890625 4.89Base

4.89
300,000.000

380,671.91
380,671.91256

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

7.000 126.953125Local1.000000
126.953125 11.41Base

11.41
700,000.000

888,671.95
888,671.95247

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

7.000 126.937500Local1.000000
126.937500 11.41Base

11.41
700,000.000

888,562.57
888,562.57255

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

2.000 126.687500Local1.000000
126.687500 3.26Base

3.26
200,000.000

253,375.02
253,375.02242

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

2.000 126.921875Local1.000000
126.921875 3.26Base

3.26
200,000.000

253,843.77
253,843.77249

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

5.000 127.031250Local1.000000
127.031250 8.15Base

8.15
500,000.000

635,156.30
635,156.30250

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

1.000 127.015625Local1.000000
127.015625 1.63Base

1.63
100,000.000

127,015.64
127,015.64248

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

Books Closed Prepared by State StreetPage 2068
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1.000 126.812500Local1.000000
126.812500 1.63Base

1.63
100,000.000

126,812.51
126,812.51243

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

1.000 127.000000Local1.000000
127.000000 1.63Base

1.63
100,000.000

127,000.01
127,000.01252

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

3.000 126.781250Local1.000000
126.781250 4.89Base

4.89
300,000.000

380,343.78
380,343.78246

STATE STREET GLOBAL MKTS/BOS05 Nov 2015

3.000 126.968750Local1.000000
126.968750 4.89Base

4.89
300,000.000

380,906.28
380,906.28254

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

4.000 126.046875Local1.000000
126.046875 6.52Base

6.52
400,000.000

504,187.54
504,187.54267

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

3.000 126.015625Local1.000000
126.015625 4.89Base

4.89
300,000.000

378,046.91
378,046.91266

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

10.000 126.062500Local1.000000
126.062500 16.30Base

16.30
1,000,000.000

1,260,625.10
1,260,625.10259

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

7.000 126.078125Local1.000000
126.078125 11.41Base

11.41
700,000.000

882,546.95
882,546.95258

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

1.000 126.109375Local1.000000
126.109375 1.63Base

1.63
100,000.000

126,109.39
126,109.39260

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

27.000 126.140625Local1.000000 44.01 3,405,797.15

Books Closed Prepared by State StreetPage 2069
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126.140625 44.01Base2,700,000.000 3,405,797.15261

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

3.000 126.921875Local1.000000
126.921875 4.89Base

4.89
300,000.000

380,765.66
380,765.66262

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

6.000 126.937500Local1.000000
126.937500 9.78Base

9.78
600,000.000

761,625.06
761,625.06263

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

5.000 126.953125Local1.000000
126.953125 8.15Base

8.15
500,000.000

634,765.68
634,765.68264

STATE STREET GLOBAL MKTS/BOS06 Nov 2015

4.000 126.968750Local1.000000
126.968750 6.52Base

6.52
400,000.000

507,875.04
507,875.04265

STATE STREET GLOBAL MKTS/BOS09 Nov 2015

1.000 125.937500Local1.000000
125.937500 1.63Base

1.63
100,000.000

125,937.51
125,937.51273

STATE STREET GLOBAL MKTS/BOS12 Nov 2015

2.000 126.140625Local1.000000
126.140625 3.26Base

3.26
200,000.000

252,281.27
252,281.27275

STATE STREET GLOBAL MKTS/BOS12 Nov 2015

2.000 126.156250Local1.000000
126.156250 3.26Base

3.26
200,000.000

252,312.52
252,312.52276

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

1.000 126.296875Local1.000000
126.296875 1.63Base

1.63
100,000.000

126,296.89
126,296.89282

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

3.000 126.453125Local1.000000
126.453125 4.89Base

4.89
300,000.000

379,359.41
379,359.41281

Books Closed Prepared by State StreetPage 2070
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STATE STREET GLOBAL MKTS/BOS13 Nov 2015

2.000 126.500000Local1.000000
126.500000 3.26Base

3.26
200,000.000

253,000.02
253,000.02278

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

1.000 126.312500Local1.000000
126.312500 1.63Base

1.63
100,000.000

126,312.51
126,312.51277

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

4.000 126.390625Local1.000000
126.390625 6.52Base

6.52
400,000.000

505,562.54
505,562.54284

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

2.000 126.531250Local1.000000
126.531250 3.26Base

3.26
200,000.000

253,062.52
253,062.52279

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

2.000 126.359375Local1.000000
126.359375 3.26Base

3.26
200,000.000

252,718.77
252,718.77280

STATE STREET GLOBAL MKTS/BOS13 Nov 2015

1.000 126.437500Local1.000000
126.437500 1.63Base

1.63
100,000.000

126,437.51
126,437.51283

STATE STREET GLOBAL MKTS/BOS16 Nov 2015

3.000 126.734375Local1.000000
126.734375 4.89Base

4.89
300,000.000

380,203.16
380,203.16287

STATE STREET GLOBAL MKTS/BOS16 Nov 2015

1.000 126.703125Local1.000000
126.703125 1.63Base

1.63
100,000.000

126,703.14
126,703.14289

STATE STREET GLOBAL MKTS/BOS16 Nov 2015

2.000 126.671875Local1.000000
126.671875 3.26Base

3.26
200,000.000

253,343.77
253,343.77290

STATE STREET GLOBAL MKTS/BOS16 Nov 2015

Books Closed Prepared by State StreetPage 2071
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1.000 126.781250Local1.000000
126.781250 1.63Base

1.63
100,000.000

126,781.26
126,781.26288

STATE STREET GLOBAL MKTS/BOS16 Nov 2015

4.000 126.687500Local1.000000
126.687500 6.52Base

6.52
400,000.000

506,750.04
506,750.04286

STATE STREET GLOBAL MKTS/BOS16 Nov 2015

3.000 126.656250Local1.000000
126.656250 4.89Base

4.89
300,000.000

379,968.78
379,968.78285

STATE STREET GLOBAL MKTS/BOS17 Nov 2015

28.000 126.328125Local1.000000
126.328125 45.64Base

45.64
2,800,000.000

3,537,187.78
3,537,187.78291

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

2.000 126.750000Local1.000000
126.750000 3.26Base

3.26
200,000.000

253,500.02
253,500.02310

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

1.000 126.765625Local1.000000
126.765625 1.63Base

1.63
100,000.000

126,765.64
126,765.64308

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

1.000 126.890625Local1.000000
126.890625 1.63Base

1.63
100,000.000

126,890.64
126,890.64309

STATE STREET GLOBAL MKTS/BOS20 Nov 2015

1.000 126.906250Local1.000000
126.906250 1.63Base

1.63
100,000.000

126,906.26
126,906.26307

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

28.000 126.671875Local1.000000
126.671875 45.64Base

45.64
2,800,000.000

3,546,812.78
3,546,812.78319

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

1.000 126.562500Local1.000000 1.63 126,562.51
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126.562500 1.63Base100,000.000 126,562.51318

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

1.000 126.453125Local1.000000
126.453125 1.63Base

1.63
100,000.000

126,453.14
126,453.14312

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

2.000 126.656250Local1.000000
126.656250 3.26Base

3.26
200,000.000

253,312.52
253,312.52315

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

2.000 126.421875Local1.000000
126.421875 3.26Base

3.26
200,000.000

252,843.77
252,843.77317

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

1.000 126.484375Local1.000000
126.484375 1.63Base

1.63
100,000.000

126,484.39
126,484.39316

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

1.000 126.437500Local1.000000
126.437500 1.63Base

1.63
100,000.000

126,437.51
126,437.51313

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

2.000 126.640625Local1.000000
126.640625 3.26Base

3.26
200,000.000

253,281.27
253,281.27311

STATE STREET GLOBAL MKTS/BOS23 Nov 2015

2.000 126.390625Local1.000000
126.390625 3.26Base

3.26
200,000.000

252,781.27
252,781.27314

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

2.000 127.093750Local1.000000
127.093750 3.26Base

3.26
200,000.000

254,187.52
254,187.52323

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

1.000 127.109375Local1.000000
127.109375 1.63Base

1.63
100,000.000

127,109.39
127,109.39326
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STATE STREET GLOBAL MKTS/BOS24 Nov 2015

3.000 126.984375Local1.000000
126.984375 4.89Base

4.89
300,000.000

380,953.16
380,953.16324

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

2.000 126.953125Local1.000000
126.953125 3.26Base

3.26
200,000.000

253,906.27
253,906.27322

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

2.000 127.078125Local1.000000
127.078125 3.26Base

3.26
200,000.000

254,156.27
254,156.27320

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

3.000 127.015625Local1.000000
127.015625 4.89Base

4.89
300,000.000

381,046.91
381,046.91321

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

1.000 127.000000Local1.000000
127.000000 1.63Base

1.63
100,000.000

127,000.01
127,000.01325

ADI0BHMB5 Total

637.33 49,702,691.57391.000 Local

637.33 49,702,691.57Base39,100,000.000

STATE STREET GLOBAL MKTS/BOSADI0BJ397 US 5YR NOTE (CBT) MAR16 24 Nov 2015XCBT 20160331

190.000 118.585938Local1.000000
118.585938 309.70Base

309.70
19,000,000.000

22,531,330.12
22,531,330.122

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

30.000 118.593750Local1.000000
118.593750 48.90Base

48.90
3,000,000.000

3,557,812.80
3,557,812.801

STATE STREET GLOBAL MKTS/BOS25 Nov 2015

2.000 118.695313Local1.000000
118.695313 3.26Base

3.26
200,000.000

237,390.65
237,390.655

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

Books Closed Prepared by State StreetPage 2074
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28.000 118.773438Local1.000000
118.773438 45.64Base

45.64
2,800,000.000

3,325,656.54
3,325,656.546

STATE STREET GLOBAL MKTS/BOS02 Dec 2015

15.000 118.765625Local1.000000
118.765625 24.45Base

24.45
1,500,000.000

1,781,484.53
1,781,484.537

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 118.750000Local1.000000
118.750000 1.63Base

1.63
100,000.000

118,750.01
118,750.018

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

9.000 118.679688Local1.000000
118.679688 14.67Base

14.67
900,000.000

1,068,117.28
1,068,117.2810

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

4.000 118.687500Local1.000000
118.687500 6.52Base

6.52
400,000.000

474,750.04
474,750.049

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

4.000 118.601563Local1.000000
118.601563 6.52Base

6.52
400,000.000

474,406.29
474,406.2916

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

13.000 118.632813Local1.000000
118.632813 21.19Base

21.19
1,300,000.000

1,542,226.70
1,542,226.7013

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

6.000 118.554688Local1.000000
118.554688 9.78Base

9.78
600,000.000

711,328.19
711,328.1914

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

3.000 118.570313Local1.000000
118.570313 4.89Base

4.89
300,000.000

355,710.97
355,710.9712

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

3.000 118.609375Local1.000000 4.89 355,828.16

Books Closed Prepared by State StreetPage 2075
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118.609375 4.89Base300,000.000 355,828.1615

STATE STREET GLOBAL MKTS/BOS03 Dec 2015

1.000 118.625000Local1.000000
118.625000 1.63Base

1.63
100,000.000

118,625.01
118,625.0111

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

12.000 118.375000Local1.000000
118.375000 19.56Base

19.56
1,200,000.000

1,420,500.12
1,420,500.1220

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

5.000 118.343750Local1.000000
118.343750 8.15Base

8.15
500,000.000

591,718.80
591,718.8021

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

3.000 118.312500Local1.000000
118.312500 4.89Base

4.89
300,000.000

354,937.53
354,937.5318

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

1.000 118.351563Local1.000000
118.351563 1.63Base

1.63
100,000.000

118,351.57
118,351.5722

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

8.000 118.289063Local1.000000
118.289063 13.04Base

13.04
800,000.000

946,312.58
946,312.5819

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

6.000 118.320313Local1.000000
118.320313 9.78Base

9.78
600,000.000

709,921.94
709,921.9423

STATE STREET GLOBAL MKTS/BOS04 Dec 2015

8.000 118.304688Local1.000000
118.304688 13.04Base

13.04
800,000.000

946,437.58
946,437.5817

STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 118.414063Local1.000000
118.414063 1.63Base

1.63
100,000.000

118,414.07
118,414.0725

Books Closed Prepared by State StreetPage 2076
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STATE STREET GLOBAL MKTS/BOS07 Dec 2015

1.000 118.406250Local1.000000
118.406250 1.63Base

1.63
100,000.000

118,406.26
118,406.2626

STATE STREET GLOBAL MKTS/BOS10 Dec 2015

3.000 118.859375Local1.000000
118.859375 4.89Base

4.89
300,000.000

356,578.16
356,578.1668

STATE STREET GLOBAL MKTS/BOS18 Dec 2015

3.000 118.671875Local1.000000
118.671875 4.89Base

4.89
300,000.000

356,015.66
356,015.6691

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

2.000 118.601563Local1.000000
118.601563 3.26Base

3.26
200,000.000

237,203.15
237,203.1596

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

2.000 118.640625Local1.000000
118.640625 3.26Base

3.26
200,000.000

237,281.27
237,281.2794

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

4.000 118.617188Local1.000000
118.617188 6.52Base

6.52
400,000.000

474,468.79
474,468.7993

STATE STREET GLOBAL MKTS/BOS21 Dec 2015

2.000 118.632813Local1.000000
118.632813 3.26Base

3.26
200,000.000

237,265.65
237,265.6595

STATE STREET GLOBAL MKTS/BOS23 Dec 2015

1.000 118.460938Local1.000000
118.460938 1.63Base

1.63
100,000.000

118,460.95
118,460.9598

ADI0BJ397 Total

604.73 43,995,691.37371.000 Local

604.73 43,995,691.37Base37,100,000.000

STATE STREET GLOBAL MKTS/BOSADI0FPDQ0 US 2YR NOTE (CBT) DEC15 01 Oct 2015XCBT 20151231
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53.000 109.546875Local1.000000
109.546875 86.39Base

86.39
10,600,000.000

11,611,969.28
11,611,969.2810

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

12.000 109.117188Local1.000000
109.117188 19.56Base

19.56
2,400,000.000

2,618,812.63
2,618,812.6330

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

11.000 109.125000Local1.000000
109.125000 17.93Base

17.93
2,200,000.000

2,400,750.11
2,400,750.1129

STATE STREET GLOBAL MKTS/BOS10 Nov 2015

1.000 109.125000Local1.000000
109.125000 1.63Base

1.63
200,000.000

218,250.01
218,250.0128

ADI0FPDQ0 Total

125.51 16,849,782.0377.000 Local

125.51 16,849,782.03Base15,400,000.000

STATE STREET GLOBAL MKTS/BOSADI0G8WX1 US 2YR NOTE (CBT) MAR16 24 Nov 2015XCBT 20160331

2.000 108.773438Local1.000000
108.773438 3.26Base

3.26
400,000.000

435,093.77
435,093.772

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

19.000 108.765625Local1.000000
108.765625 30.97Base

30.97
3,800,000.000

4,133,093.94
4,133,093.941

ADI0G8WX1 Total

34.23 4,568,187.7121.000 Local

34.23 4,568,187.71Base4,200,000.000

STATE STREET GLOBAL MKTS/BOSADI0GV1F3 US LONG BOND(CBT) MAR16 24 Nov 2015XCBT 20160321

4.000 153.570312Local1.000000
153.570312 6.52Base

6.52
400,000.000

614,281.29
614,281.291

STATE STREET GLOBAL MKTS/BOS24 Nov 2015

1.000 153.578125Local1.000000 1.63 153,578.14
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NHIO
December 31, 2015

FUND:
View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXEDSales Report by Report Date
WELLINGTON

Base Currency: USD - US DOLLAR

October 1, 2015

Price Commissions
Lot

Asset ID Security Description
Exchange RateContracts

Notional Par
Taxes/Fees/Other Proceeds

Broker NameTrd Date Stl Date Notional

153.578125 1.63Base100,000.000 153,578.142
ADI0GV1F3 Total

8.15 767,859.435.000 Local

8.15 767,859.43Base500,000.000

1,688.000 Local
Base

2,849.86
2,849.86

224,198,049.65
224,198,049.65187,000,000.000

US DOLLAR Total

FUTURE SELL TO OPEN  Total
2,465.000

533,175,000.000 Base 3,885.43 336,785,644.63

638,248,263.707,105.08

4,705.000

FUTURE SALES Total

1,086,475,000.000 Base
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NHIP
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ARIEL MICRO-CAPPurchase Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

20.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20.61

20.61

STATE STREET BANK AND TRUST USD/CSW02 Oct 201531 Dec 2030 02 Oct 2015

STIF FUND

7,547.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,547.32

7,547.32

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Oct 20150.174% 31 Dec 2030 06 Oct 2015

STIF FUND

3,767,831.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,767,831.92

3,767,831.92

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20150.182% 31 Dec 2030 07 Oct 2015

STIF FUND

3,100,112.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,100,112.71

3,100,112.71

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Oct 20150.183% 31 Dec 2030 08 Oct 2015

STIF FUND

4,431,302.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,431,302.39

4,431,302.39

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Oct 20150.184% 31 Dec 2030 09 Oct 2015

STIF FUND

2,370,360.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,370,360.41

2,370,360.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Oct 20150.193% 31 Dec 2030 13 Oct 2015

STIF FUND

975,302.030 0.00100.000000Local1.000000 0.00 0.00 975,302.03
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NHIP
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ARIEL MICRO-CAPPurchase Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 975,302.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Oct 20150.193% 31 Dec 2030 14 Oct 2015

STIF FUND

1,469,912.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,469,912.39

1,469,912.39

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Oct 20150.194% 31 Dec 2030 15 Oct 2015

STIF FUND

702,014.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 702,014.34

702,014.34

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.188% 31 Dec 2030 16 Oct 2015

STIF FUND

283,543.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 283,543.87

283,543.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Oct 20150.187% 31 Dec 2030 19 Oct 2015

STIF FUND

669,610.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 669,610.62

669,610.62

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Oct 20150.181% 31 Dec 2030 20 Oct 2015

STIF FUND

249,735.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 249,735.94

249,735.94

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Oct 20150.184% 31 Dec 2030 22 Oct 2015

STIF FUND

113,258.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 113,258.73

113,258.73
86199E9B7 Total

0.00 0.000.00 18,140,553.2818,140,553.280 Local

0.00 0.00 0.00 18,140,553.28Base
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NHIP
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ARIEL MICRO-CAPPurchase Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.0018,140,553.280 Local
0.00Base

0.00
0.00

0.00
0.00

18,140,553.28
18,140,553.28

US DOLLAR Total

CASH EQUIVALENTS  Total
18,140,553.280

Base 0.00 0.00 0.00 18,140,553.28

18,140,553.280.000.000.00

18,140,553.280

PURCHASE Total

Base
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December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ARIEL MICRO-CAPSales Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Oct 20150.124% 31 Dec 2030 21 Oct 2015

STIF FUND

18,030,445.350 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 18,030,445.35

18,030,445.35

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.181% 31 Dec 2030 27 Oct 2015

STIF FUND

192,663.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 192,663.22

192,663.22
86199E9B7 Total

0.00 0.000.00 18,223,108.5718,223,108.570 Local

0.00 0.00 0.00 18,223,108.57Base

0.0018,223,108.570 Local
0.00Base

0.00
0.00

0.00
0.00

18,223,108.57
18,223,108.57

US DOLLAR Total

CASH EQUIVALENTS  Total
18,223,108.570

Base 0.00 0.00 0.00 18,223,108.57

EQUITY
US DOLLAR

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC00234P102 AV HOMES INC 01 Oct 2015 0.04COMMON STOCK USD1. 06 Oct 2015

4,256.000 0.0013.535799Local1.000000
13.535799 0.00 170.24Base

170.24
1.06
1.06 57,437.06

57,437.06

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC09 Oct 2015 0.0415 Oct 2015

5,233.000 0.0013.187600Local1.000000
13.187600 0.00 209.32Base

209.32
1.27
1.27 68,800.12

68,800.12
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NHIP
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ARIEL MICRO-CAPSales Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC12 Oct 2015 0.0415 Oct 2015

100.000 0.0013.170000Local1.000000
13.170000 0.00 4.00Base

4.00
0.03
0.03 1,312.97

1,312.97

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC13 Oct 2015 0.0416 Oct 2015

1,000.000 0.0012.850200Local1.000000
12.850200 0.00 40.00Base

40.00
0.24
0.24 12,809.96

12,809.96

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC14 Oct 2015 0.0419 Oct 2015

5,219.000 0.0012.400800Local1.000000
12.400800 0.00 208.76Base

208.76
1.20
1.20 64,509.82

64,509.82

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC15 Oct 2015 0.0420 Oct 2015

6,665.000 0.0012.420600Local1.000000
12.420600 0.00 266.60Base

266.60
1.53
1.53 82,515.17

82,515.17
00234P102 Total

898.92 5.330.00 287,385.1022,473.000 Local

0.00 898.92 5.33 287,385.10Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC00246W103 AXT INC 01 Oct 2015 0.02COMMON STOCK USD.001 06 Oct 2015

18,354.000 0.001.923400Local1.000000
1.923400 0.00 275.31Base

275.31
0.65
0.65 35,026.12

35,026.12

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC02 Oct 2015 0.0207 Oct 2015

14,401.000 0.001.943200Local1.000000
1.943200 0.00 216.02Base

216.02
0.52
0.52 27,767.48

27,767.48

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Oct 2015 0.0208 Oct 2015

55,253.000 0.001.976400Local1.000000
1.976400 0.00 828.80Base

828.80
2.01
2.01 108,371.22

108,371.22

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC06 Oct 2015 0.0209 Oct 2015

68,692.000 0.002.000400Local1.000000
2.000400 0.00 1,030.38Base

1,030.38
2.53
2.53 136,378.57

136,378.57
00246W103 Total
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NHIP
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ARIEL MICRO-CAPSales Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,350.51 5.710.00 307,543.39156,700.000 Local

0.00 2,350.51 5.71 307,543.39Base

RBC CAPITAL MARKETS USD/DTC025576109 AMERICAN ELECTRIC TECHNOLOGI 01 Oct 2015 0.01COMMON STOCK USD.001 06 Oct 2015

1,312.000 0.002.610000Local1.000000
2.610000 0.00 13.12Base

13.12
0.07
0.07 3,411.13

3,411.13

RBC CAPITAL MARKETS USD/DTC02 Oct 2015 0.0107 Oct 2015

2,000.000 0.002.600000Local1.000000
2.600000 0.00 20.00Base

20.00
0.10
0.10 5,179.90

5,179.90

J.P. MORGAN CLEARING CORP. USD/DTC06 Oct 2015 0.0209 Oct 2015

61,988.000 0.002.571200Local1.000000
2.571200 0.00 1,239.76Base

1,239.76
2.94
2.94 158,140.85

158,140.85
025576109 Total

1,272.88 3.110.00 166,731.8865,300.000 Local

0.00 1,272.88 3.11 166,731.88Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC04638F108 ASTRO MED INC 02 Oct 2015 0.04COMMON STOCK USD.05 07 Oct 2015

11,900.000 0.0013.253500Local1.000000
13.253500 0.00 476.00Base

476.00
2.91
2.91 157,237.74

157,237.74

GOLDMAN SACHS INTERNATIONAL USD/DTC06 Oct 2015 0.0309 Oct 2015

27,500.000 0.0013.250000Local1.000000
13.250000 0.00 687.50Base

687.50
6.71
6.71 363,680.79

363,680.79

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC06 Oct 2015 0.0409 Oct 2015

8,500.000 0.0013.255500Local1.000000
13.255500 0.00 340.00Base

340.00
2.08
2.08 112,329.67

112,329.67
04638F108 Total

1,503.50 11.700.00 633,248.2047,900.000 Local

0.00 1,503.50 11.70 633,248.20Base

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC058516105 BALLANTYNE STRONG INC 05 Oct 2015 0.03COMMON STOCK USD.01 08 Oct 2015
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NHIP
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ARIEL MICRO-CAPSales Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

516.000 0.004.660000Local1.000000
4.660000 0.00 15.48Base

15.48
0.05
0.05 2,389.03

2,389.03

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC06 Oct 2015 0.0309 Oct 2015

200.000 0.004.670000Local1.000000
4.670000 0.00 6.00Base

6.00
0.02
0.02 927.98

927.98

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC07 Oct 2015 0.0313 Oct 2015

3,865.000 0.004.662800Local1.000000
4.662800 0.00 115.95Base

115.95
0.34
0.34 17,905.43

17,905.43

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC08 Oct 2015 0.0314 Oct 2015

25,548.000 0.004.664500Local1.000000
4.664500 0.00 766.44Base

766.44
2.20
2.20 118,400.01

118,400.01

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC09 Oct 2015 0.0315 Oct 2015

500.000 0.004.654000Local1.000000
4.654000 0.00 15.00Base

15.00
0.05
0.05 2,311.95

2,311.95

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC12 Oct 2015 0.0315 Oct 2015

12,927.000 0.004.651200Local1.000000
4.651200 0.00 387.81Base

387.81
1.11
1.11 59,737.14

59,737.14

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC13 Oct 2015 0.0316 Oct 2015

9,704.000 0.004.650000Local1.000000
4.650000 0.00 291.12Base

291.12
0.84
0.84 44,831.64

44,831.64

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC14 Oct 2015 0.0319 Oct 2015

7,232.000 0.004.594000Local1.000000
4.594000 0.00 216.96Base

216.96
0.62
0.62 33,006.23

33,006.23

GOLDMAN SACHS INTERNATIONAL USD/DTC15 Oct 2015 0.0320 Oct 2015

14,070.000 0.004.560800Local1.000000
4.560800 0.00 351.75Base

351.75
1.19
1.19 63,817.52

63,817.52

GOLDMAN SACHS INTERNATIONAL USD/DTC16 Oct 2015 0.0321 Oct 2015

7,600.000 0.004.541800Local1.000000 190.00 0.64 34,327.04
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NHIP
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ARIEL MICRO-CAPSales Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

4.541800 0.00 190.00Base 0.64 34,327.04

GOLDMAN SACHS INTERNATIONAL USD/DTC19 Oct 2015 0.0322 Oct 2015

13,638.000 0.004.441700Local1.000000
4.441700 0.00 340.95Base

340.95
1.12
1.12 60,233.83

60,233.83
058516105 Total

2,697.46 8.180.00 437,887.8095,800.000 Local

0.00 2,697.46 8.18 437,887.80Base

J.P. MORGAN CLEARING CORP. USD/DTC125919308 CPI AEROSTRUCTURES INC 01 Oct 2015 0.03COMMON STOCK USD.001 06 Oct 2015

590.000 0.008.810000Local1.000000
8.810000 0.00 17.70Base

17.70
0.10
0.10 5,180.10

5,180.10

J.P. MORGAN CLEARING CORP. USD/DTC02 Oct 2015 0.0307 Oct 2015

100.000 0.008.930000Local1.000000
8.930000 0.00 3.00Base

3.00
0.02
0.02 889.98

889.98

J.P. MORGAN CLEARING CORP. USD/DTC06 Oct 2015 0.0309 Oct 2015

7,011.000 0.008.812900Local1.000000
8.812900 0.00 210.33Base

210.33
1.14
1.14 61,575.77

61,575.77

J.P. MORGAN CLEARING CORP. USD/DTC07 Oct 2015 0.0313 Oct 2015

1,575.000 0.008.814900Local1.000000
8.814900 0.00 47.25Base

47.25
0.26
0.26 13,835.96

13,835.96

J.P. MORGAN CLEARING CORP. USD/DTC08 Oct 2015 0.0314 Oct 2015

1,097.000 0.008.755600Local1.000000
8.755600 0.00 32.91Base

32.91
0.18
0.18 9,571.80

9,571.80

CANTOR FITZGERALD + CO. USD/DTC08 Oct 2015 0.0314 Oct 2015

30,000.000 0.008.750000Local1.000000
8.750000 0.00 750.00Base

750.00
4.83
4.83 261,745.17

261,745.17

NATIONAL FINANCIAL SERVICES CORP. USD/DTC08 Oct 2015 0.0314 Oct 2015

12,000.000 0.008.750000Local1.000000
8.750000 0.00 360.00Base

360.00
1.94
1.94 104,638.06

104,638.06
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FUND:
View Date:to January 19, 2016

ISBI - ARIEL MICRO-CAPSales Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

RBC CAPITAL MARKETS USD/DTC09 Oct 2015 0.0115 Oct 2015

4,995.000 0.008.907400Local1.000000
8.907400 0.00 49.95Base

49.95
0.82
0.82 44,441.69

44,441.69

RBC CAPITAL MARKETS USD/DTC12 Oct 2015 0.0115 Oct 2015

1,507.000 0.008.873400Local1.000000
8.873400 0.00 15.07Base

15.07
0.25
0.25 13,356.89

13,356.89

RBC CAPITAL MARKETS USD/DTC13 Oct 2015 0.0116 Oct 2015

4,125.000 0.008.970400Local1.000000
8.970400 0.00 41.25Base

41.25
0.69
0.69 36,960.96

36,960.96
125919308 Total

1,527.46 10.230.00 552,196.3863,000.000 Local

0.00 1,527.46 10.23 552,196.38Base

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC156492100 CENTURY CASINOS INC 01 Oct 2015 0.03COMMON STOCK USD.01 06 Oct 2015

14,673.000 0.006.150000Local1.000000
6.150000 0.00 440.19Base

440.19
1.67
1.67 89,797.09

89,797.09

RBC CAPITAL MARKETS USD/DTC02 Oct 2015 0.0107 Oct 2015

1,107.000 0.006.155000Local1.000000
6.155000 0.00 11.07Base

11.07
0.13
0.13 6,802.39

6,802.39

STIFEL NICOLAUS + CO INC USD/DTC05 Oct 2015 0.0308 Oct 2015

16,800.000 0.006.158100Local1.000000
6.158100 0.00 504.00Base

504.00
1.91
1.91 102,950.17

102,950.17

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC06 Oct 2015 0.0309 Oct 2015

28,200.000 0.006.150000Local1.000000
6.150000 0.00 846.00Base

846.00
3.20
3.20 172,580.80

172,580.80

STIFEL NICOLAUS + CO INC USD/DTC06 Oct 2015 0.0309 Oct 2015

1,055.000 0.006.150000Local1.000000
6.150000 0.00 31.65Base

31.65
0.12
0.12 6,456.48

6,456.48

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC07 Oct 2015 0.0313 Oct 2015

Books Closed Prepared by State StreetPage 2088



NHIP
December 31, 2015

FUND:
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ISBI - ARIEL MICRO-CAPSales Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

5,000.000 0.006.150000Local1.000000
6.150000 0.00 150.00Base

150.00
0.57
0.57 30,599.43

30,599.43

GOLDMAN SACHS + CO USD/DTC07 Oct 2015 0.0313 Oct 2015

41,923.000 0.006.150000Local1.000000
6.150000 0.00 1,257.69Base

1,257.69
4.75
4.75 256,564.01

256,564.01

STIFEL NICOLAUS + CO INC USD/DTC07 Oct 2015 0.0313 Oct 2015

6,542.000 0.006.150400Local1.000000
6.150400 0.00 196.26Base

196.26
0.75
0.75 40,038.91

40,038.91
156492100 Total

3,436.86 13.100.00 705,789.28115,300.000 Local

0.00 3,436.86 13.10 705,789.28Base

RBC CAPITAL MARKETS USD/DTC21075N204 CONTANGO OIL + GAS 01 Oct 2015 0.01COMMON STOCK USD.04 06 Oct 2015

15,270.000 0.007.671000Local1.000000
7.671000 0.00 152.70Base

152.70
2.16
2.16 116,981.31

116,981.31

RBC CAPITAL MARKETS USD/DTC02 Oct 2015 0.0107 Oct 2015

24,330.000 0.007.469000Local1.000000
7.469000 0.00 243.30Base

243.30
3.35
3.35 181,474.12

181,474.12
21075N204 Total

396.00 5.510.00 298,455.4339,600.000 Local

0.00 396.00 5.51 298,455.43Base

NATIONAL FINANCIAL SERVICES CORP. USD/DTC223622101 COWEN GROUP INC CLASS A 01 Oct 2015 0.03COMMON STOCK USD.01 06 Oct 2015

22,200.000 0.004.563800Local1.000000
4.563800 0.00 666.00Base

666.00
1.87
1.87 100,648.49

100,648.49

GOLDMAN SACHS INTERNATIONAL USD/DTC05 Oct 2015 0.0308 Oct 2015

75,000.000 0.004.570000Local1.000000
4.570000 0.00 1,875.00Base

1,875.00
6.31
6.31 340,868.69

340,868.69

NATIONAL FINANCIAL SERVICES CORP. USD/DTC05 Oct 2015 0.0308 Oct 2015

145,000.000 0.004.569700Local1.000000 4,350.00 12.20 658,244.30
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4.569700 0.00 4,350.00Base 12.20 658,244.30
223622101 Total

6,891.00 20.380.00 1,099,761.48242,200.000 Local

0.00 6,891.00 20.38 1,099,761.48Base

PERSHING LLC USD/DTC228309100 CROWN CRAFTS INC 02 Oct 2015 0.04COMMON STOCK USD.01 07 Oct 2015

100.000 0.008.100000Local1.000000
8.100000 0.00 4.00Base

4.00
0.02
0.02 805.98

805.98

CANTOR FITZGERALD + CO. USD/DTC05 Oct 2015 0.0308 Oct 2015

52,329.000 0.007.940100Local1.000000
7.940100 0.00 1,308.23Base

1,308.23
7.65
7.65 414,181.61

414,181.61
228309100 Total

1,312.23 7.670.00 414,987.5952,429.000 Local

0.00 1,312.23 7.67 414,987.59Base

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC230770109 CUMBERLAND PHARMACEUTICALS 01 Oct 2015 0.03COMMON STOCK 06 Oct 2015

12,100.000 0.005.812700Local1.000000
5.812700 0.00 363.00Base

363.00
1.30
1.30 69,969.37

69,969.37

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC05 Oct 2015 0.0308 Oct 2015

9,300.000 0.005.757000Local1.000000
5.757000 0.00 279.00Base

279.00
0.99
0.99 53,260.11

53,260.11

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC06 Oct 2015 0.0309 Oct 2015

6,869.000 0.005.765000Local1.000000
5.765000 0.00 206.07Base

206.07
0.73
0.73 39,392.99

39,392.99

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC07 Oct 2015 0.0313 Oct 2015

2,671.000 0.005.782000Local1.000000
5.782000 0.00 80.13Base

80.13
0.29
0.29 15,363.30

15,363.30

J.P. MORGAN CLEARING CORP. USD/DTC08 Oct 2015 0.0314 Oct 2015

32,260.000 0.005.590000Local1.000000
5.590000 0.00 806.50Base

806.50
3.32
3.32 179,523.58

179,523.58
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230770109 Total

1,734.70 6.630.00 357,509.3563,200.000 Local

0.00 1,734.70 6.63 357,509.35Base

J.P. MORGAN CLEARING CORP. USD/DTC260174107 DOVER MOTORSPORTS INC 08 Oct 2015 0.02COMMON STOCK USD.1 14 Oct 2015

105,164.000 0.002.230600Local1.000000
2.230600 0.00 2,103.28Base

2,103.28
4.32
4.32 232,471.22

232,471.22

J.P. MORGAN CLEARING CORP. USD/DTC09 Oct 2015 0.0215 Oct 2015

3,900.000 0.002.250000Local1.000000
2.250000 0.00 78.00Base

78.00
0.17
0.17 8,696.83

8,696.83

J.P. MORGAN CLEARING CORP. USD/DTC12 Oct 2015 0.0215 Oct 2015

800.000 0.002.250000Local1.000000
2.250000 0.00 16.00Base

16.00
0.04
0.04 1,783.96

1,783.96

J.P. MORGAN CLEARING CORP. USD/DTC13 Oct 2015 0.0216 Oct 2015

10,000.000 0.002.212900Local1.000000
2.212900 0.00 200.00Base

200.00
0.41
0.41 21,928.59

21,928.59

GOLDMAN SACHS INTERNATIONAL USD/DTC14 Oct 2015 0.0219 Oct 2015

17,800.000 0.002.094700Local1.000000
2.094700 0.00 356.00Base

356.00
0.69
0.69 36,928.97

36,928.97
260174107 Total

2,753.28 5.630.00 301,809.57137,664.000 Local

0.00 2,753.28 5.63 301,809.57Base

J.P. MORGAN CLEARING CORP. USD/DTC280358102 EDGEWATER TECHNOLOGY INC 01 Oct 2015 0.03COMMON STOCK USD.01 06 Oct 2015

370.000 0.007.330000Local1.000000
7.330000 0.00 11.10Base

11.10
0.05
0.05 2,700.95

2,700.95

J.P. MORGAN CLEARING CORP. USD/DTC02 Oct 2015 0.0307 Oct 2015

10,000.000 0.007.334000Local1.000000
7.334000 0.00 300.00Base

300.00
1.35
1.35 73,038.65

73,038.65
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J.P. MORGAN CLEARING CORP. USD/DTC05 Oct 2015 0.0308 Oct 2015

30,200.000 0.007.348500Local1.000000
7.348500 0.00 906.00Base

906.00
4.09
4.09 221,014.61

221,014.61

J.P. MORGAN CLEARING CORP. USD/DTC06 Oct 2015 0.0309 Oct 2015

3,400.000 0.007.402400Local1.000000
7.402400 0.00 102.00Base

102.00
0.47
0.47 25,065.69

25,065.69

J.P. MORGAN CLEARING CORP. USD/DTC08 Oct 2015 0.0314 Oct 2015

31,272.000 0.007.352400Local1.000000
7.352400 0.00 938.16Base

938.16
4.24
4.24 228,981.85

228,981.85
280358102 Total

2,257.26 10.200.00 550,801.7575,242.000 Local

0.00 2,257.26 10.20 550,801.75Base

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC285218103 ELECTRO RENT CORP 01 Oct 2015 0.03COMMON STOCK 06 Oct 2015

10,700.000 0.0010.500000Local1.000000
10.500000 0.00 321.00Base

321.00
2.07
2.07 112,026.93

112,026.93

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC29482P100 ERICKSON INC 01 Oct 2015 0.03COMMON STOCK USD.000 06 Oct 2015

3,447.000 0.003.139500Local1.000000
3.139500 0.00 86.18Base

86.18
0.20
0.20 10,735.48

10,735.48

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC02 Oct 2015 0.0307 Oct 2015

3,703.000 0.003.130500Local1.000000
3.130500 0.00 92.58Base

92.58
0.22
0.22 11,499.44

11,499.44

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Oct 2015 0.0308 Oct 2015

4,804.000 0.003.141700Local1.000000
3.141700 0.00 120.10Base

120.10
0.28
0.28 14,972.35

14,972.35

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC06 Oct 2015 0.0309 Oct 2015

9,310.000 0.003.130000Local1.000000
3.130000 0.00 232.75Base

232.75
0.54
0.54 28,907.01

28,907.01
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MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC07 Oct 2015 0.0313 Oct 2015

4,541.000 0.003.150000Local1.000000
3.150000 0.00 113.53Base

113.53
0.27
0.27 14,190.35

14,190.35

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC08 Oct 2015 0.0314 Oct 2015

4,160.000 0.003.134800Local1.000000
3.134800 0.00 104.00Base

104.00
0.24
0.24 12,936.53

12,936.53

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC09 Oct 2015 0.0315 Oct 2015

5,789.000 0.003.115300Local1.000000
3.115300 0.00 144.73Base

144.73
0.34
0.34 17,889.40

17,889.40

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC12 Oct 2015 0.0315 Oct 2015

300.000 0.003.100000Local1.000000
3.100000 0.00 7.50Base

7.50
0.02
0.02 922.48

922.48

GOLDMAN SACHS INTERNATIONAL USD/DTC12 Oct 2015 0.0315 Oct 2015

43,246.000 0.003.060000Local1.000000
3.060000 0.00 1,081.15Base

1,081.15
2.44
2.44 131,249.17

131,249.17
29482P100 Total

1,982.52 4.550.00 243,302.2179,300.000 Local

0.00 1,982.52 4.55 243,302.21Base

J.P. MORGAN CLEARING CORP. USD/DTC361086101 FURMANITE CORP 02 Oct 2015 0.03COMMON STOCK 07 Oct 2015

13,693.000 0.006.091100Local1.000000
6.091100 0.00 410.79Base

410.79
1.54
1.54 82,993.10

82,993.10

STATE STREET GLOBAL MARKETS USD/DTC02 Oct 2015 0.0107 Oct 2015

50,000.000 0.006.087500Local1.000000
6.087500 0.00 500.00Base

500.00
5.61
5.61 303,869.39

303,869.39

J.P. MORGAN CLEARING CORP. USD/DTC05 Oct 2015 0.0308 Oct 2015

29,244.000 0.006.440500Local1.000000
6.440500 0.00 877.32Base

877.32
3.47
3.47 187,465.19

187,465.19

J.P. MORGAN CLEARING CORP. USD/DTC06 Oct 2015 0.0309 Oct 2015
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13,263.000 0.006.523800Local1.000000
6.523800 0.00 397.89Base

397.89
1.60
1.60 86,125.67

86,125.67
361086101 Total

2,186.00 12.220.00 660,453.35106,200.000 Local

0.00 2,186.00 12.22 660,453.35Base

PERSHING LLC USD/DTC412324303 HARDINGE INC 01 Oct 2015 0.03COMMON STOCK USD.01 06 Oct 2015

2,955.000 0.009.170000Local1.000000
9.170000 0.00 88.65Base

88.65
0.50
0.50 27,008.20

27,008.20

PERSHING LLC USD/DTC02 Oct 2015 0.0307 Oct 2015

7,809.000 0.009.170400Local1.000000
9.170400 0.00 234.27Base

234.27
1.32
1.32 71,376.06

71,376.06

PERSHING LLC USD/DTC05 Oct 2015 0.0308 Oct 2015

13,100.000 0.009.180400Local1.000000
9.180400 0.00 393.00Base

393.00
2.22
2.22 119,868.02

119,868.02

PERSHING LLC USD/DTC06 Oct 2015 0.0309 Oct 2015

10,636.000 0.009.171800Local1.000000
9.171800 0.00 319.08Base

319.08
1.80
1.80 97,230.38

97,230.38
412324303 Total

1,035.00 5.840.00 315,482.6634,500.000 Local

0.00 1,035.00 5.84 315,482.66Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC413833104 HARRIS + HARRIS GROUP INC 01 Oct 2015 0.02COMMON STOCK USD.01 06 Oct 2015

8,400.000 0.002.156100Local1.000000
2.156100 0.00 168.00Base

168.00
0.34
0.34 17,942.90

17,942.90

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC02 Oct 2015 0.0207 Oct 2015

109.000 0.002.140000Local1.000000
2.140000 0.00 2.18Base

2.18
0.01
0.01 231.07

231.07

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Oct 2015 0.0208 Oct 2015

6,300.000 0.002.164700Local1.000000 126.00 0.26 13,511.35
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2.164700 0.00 126.00Base 0.26 13,511.35

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC06 Oct 2015 0.0209 Oct 2015

41,789.000 0.002.145700Local1.000000
2.145700 0.00 835.78Base

835.78
1.65
1.65 88,829.23

88,829.23

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC07 Oct 2015 0.0213 Oct 2015

19,700.000 0.002.150800Local1.000000
2.150800 0.00 394.00Base

394.00
0.78
0.78 41,975.98

41,975.98

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC08 Oct 2015 0.0214 Oct 2015

51,802.000 0.002.148700Local1.000000
2.148700 0.00 1,036.04Base

1,036.04
2.05
2.05 110,268.87

110,268.87
413833104 Total

2,562.00 5.090.00 272,759.40128,100.000 Local

0.00 2,562.00 5.09 272,759.40Base

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC45245A107 IMATION CORP 01 Oct 2015 0.02COMMON STOCK USD.01 06 Oct 2015

100.000 0.002.150000Local1.000000
2.150000 0.00 2.00Base

2.00
0.01
0.01 212.99

212.99

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC06 Oct 2015 0.0209 Oct 2015

50,000.000 0.001.972200Local1.000000
1.972200 0.00 1,000.00Base

1,000.00
1.82
1.82 97,608.18

97,608.18

STATE STREET GLOBAL MARKETS USD/DTC06 Oct 2015 0.0109 Oct 2015

8,200.000 0.001.970000Local1.000000
1.970000 0.00 82.00Base

82.00
0.30
0.30 16,071.70

16,071.70

RBC CAPITAL MARKETS USD/DTC06 Oct 2015 0.0109 Oct 2015

96,992.000 0.001.971600Local1.000000
1.971600 0.00 969.92Base

969.92
3.52
3.52 190,255.99

190,255.99

GOLDMAN SACHS INTERNATIONAL USD/DTC07 Oct 2015 0.0213 Oct 2015

50,498.000 0.001.985000Local1.000000
1.985000 0.00 757.47Base

757.47
1.85
1.85 99,479.21

99,479.21
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RBC CAPITAL MARKETS USD/DTC07 Oct 2015 0.0113 Oct 2015

10,822.000 0.001.980600Local1.000000
1.980600 0.00 108.22Base

108.22
0.40
0.40 21,325.43

21,325.43
45245A107 Total

2,919.61 7.900.00 424,953.50216,612.000 Local

0.00 2,919.61 7.90 424,953.50Base

OPPENHEIMER + CO. INC. USD/DTC494577109 KINDRED BIOSCIENCES INC 01 Oct 2015 0.03COMMON STOCK USD.000 06 Oct 2015

60,500.000 0.005.020000Local1.000000
5.020000 0.00 1,512.50Base

1,512.50
5.59
5.59 302,191.91

302,191.91

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC514766104 LANDEC CORP 01 Oct 2015 0.04COMMON STOCK USD.001 06 Oct 2015

2,410.000 0.0011.678100Local1.000000
11.678100 0.00 96.40Base

96.40
0.52
0.52 28,047.30

28,047.30

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC02 Oct 2015 0.0407 Oct 2015

47,890.000 0.0011.698100Local1.000000
11.698100 0.00 1,915.60Base

1,915.60
10.31
10.31 558,296.10

558,296.10
514766104 Total

2,012.00 10.830.00 586,343.4050,300.000 Local

0.00 2,012.00 10.83 586,343.40Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC606501104 MITCHAM INDUSTRIES INC 01 Oct 2015 0.03COMMON STOCK USD.01 06 Oct 2015

54,545.000 0.003.780900Local1.000000
3.780900 0.00 1,636.35Base

1,636.35
3.80
3.80 204,589.04

204,589.04

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC68555P100 ORBCOMM INC 01 Oct 2015 0.03COMMON STOCK USD.001 06 Oct 2015

202,444.000 0.005.480000Local1.000000
5.480000 0.00 5,061.10Base

5,061.10
20.42
20.42 1,104,311.60

1,104,311.60

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC686275108 ORION ENERGY SYSTEMS INC 01 Oct 2015 0.02COMMON STOCK 06 Oct 2015

149,650.000 0.001.800200Local1.000000
1.800200 0.00 2,244.75Base

2,244.75
4.96
4.96 267,150.22

267,150.22
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PERSHING LLC USD/DTC69325Q105 PC TEL INC 01 Oct 2015 0.03COMMON STOCK USD.001 06 Oct 2015

316.000 0.006.010000Local1.000000
6.010000 0.00 9.48Base

9.48
0.04
0.04 1,889.64

1,889.64

PERSHING LLC USD/DTC02 Oct 2015 0.0307 Oct 2015

6,955.000 0.006.010000Local1.000000
6.010000 0.00 208.65Base

208.65
0.77
0.77 41,590.13

41,590.13

PERSHING LLC USD/DTC05 Oct 2015 0.0308 Oct 2015

4,400.000 0.006.029900Local1.000000
6.029900 0.00 132.00Base

132.00
0.49
0.49 26,399.07

26,399.07

PERSHING LLC USD/DTC06 Oct 2015 0.0309 Oct 2015

170.000 0.006.010000Local1.000000
6.010000 0.00 5.10Base

5.10
0.02
0.02 1,016.58

1,016.58

PERSHING LLC USD/DTC07 Oct 2015 0.0313 Oct 2015

37,475.000 0.006.013800Local1.000000
6.013800 0.00 1,124.25Base

1,124.25
4.15
4.15 224,238.76

224,238.76

PERSHING LLC USD/DTC08 Oct 2015 0.0314 Oct 2015

6,403.000 0.006.016400Local1.000000
6.016400 0.00 192.09Base

192.09
0.71
0.71 38,330.21

38,330.21

PERSHING LLC USD/DTC09 Oct 2015 0.0315 Oct 2015

8,093.000 0.005.951700Local1.000000
5.951700 0.00 242.79Base

242.79
0.89
0.89 47,923.43

47,923.43

PERSHING LLC USD/DTC12 Oct 2015 0.0315 Oct 2015

1,300.000 0.005.950000Local1.000000
5.950000 0.00 39.00Base

39.00
0.15
0.15 7,695.85

7,695.85

PERSHING LLC USD/DTC13 Oct 2015 0.0316 Oct 2015

4,302.000 0.005.931100Local1.000000
5.931100 0.00 129.06Base

129.06
0.47
0.47 25,386.06

25,386.06

GOLDMAN SACHS INTERNATIONAL USD/DTC14 Oct 2015 0.0319 Oct 2015
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1,800.000 0.005.816800Local1.000000
5.816800 0.00 45.00Base

45.00
0.20
0.20 10,425.04

10,425.04

GOLDMAN SACHS INTERNATIONAL USD/DTC15 Oct 2015 0.0320 Oct 2015

18,244.000 0.005.692900Local1.000000
5.692900 0.00 456.10Base

456.10
1.92
1.92 103,403.25

103,403.25

GOLDMAN SACHS INTERNATIONAL USD/DTC16 Oct 2015 0.0321 Oct 2015

8,090.000 0.005.597100Local1.000000
5.597100 0.00 202.25Base

202.25
0.84
0.84 45,077.45

45,077.45

GOLDMAN SACHS INTERNATIONAL USD/DTC19 Oct 2015 0.0322 Oct 2015

9,449.000 0.005.636800Local1.000000
5.636800 0.00 236.23Base

236.23
0.99
0.99 53,024.90

53,024.90
69325Q105 Total

3,022.00 11.640.00 626,400.37106,997.000 Local

0.00 3,022.00 11.64 626,400.37Base

STIFEL NICOLAUS + CO INC USD/DTC70686R104 PENDRELL CORP 01 Oct 2015 0.01COMMON STOCK USD.01 06 Oct 2015

11,448.000 0.000.720000Local1.000000
0.720000 0.00 80.14Base

80.14
0.16
0.16 8,162.26

8,162.26

STIFEL NICOLAUS + CO INC USD/DTC05 Oct 2015 0.0108 Oct 2015

89,000.000 0.000.730700Local1.000000
0.730700 0.00 623.00Base

623.00
1.20
1.20 64,408.10

64,408.10

STIFEL NICOLAUS + CO INC USD/DTC06 Oct 2015 0.0109 Oct 2015

89,400.000 0.000.748200Local1.000000
0.748200 0.00 625.80Base

625.80
1.24
1.24 66,262.04

66,262.04

STIFEL NICOLAUS + CO INC USD/DTC07 Oct 2015 0.0113 Oct 2015

33,000.000 0.000.743900Local1.000000
0.743900 0.00 231.00Base

231.00
0.46
0.46 24,317.24

24,317.24

STIFEL NICOLAUS + CO INC USD/DTC08 Oct 2015 0.0114 Oct 2015

19,435.000 0.000.735300Local1.000000 136.05 0.27 14,154.24
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Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.735300 0.00 136.05Base 0.27 14,154.24

GOLDMAN SACHS INTERNATIONAL USD/DTC09 Oct 2015 0.0115 Oct 2015

100,000.000 0.000.720000Local1.000000
0.720000 0.00 700.00Base

700.00
1.33
1.33 71,298.67

71,298.67

STIFEL NICOLAUS + CO INC USD/DTC09 Oct 2015 0.0115 Oct 2015

30,600.000 0.000.727900Local1.000000
0.727900 0.00 214.20Base

214.20
0.41
0.41 22,059.13

22,059.13

RBC CAPITAL MARKETS USD/DTC12 Oct 2015 0.0115 Oct 2015

3,100.000 0.000.720300Local1.000000
0.720300 0.00 31.00Base

31.00
0.05
0.05 2,201.88

2,201.88

GOLDMAN SACHS INTERNATIONAL USD/DTC13 Oct 2015 0.0116 Oct 2015

100,000.000 0.000.700000Local1.000000
0.700000 0.00 700.00Base

700.00
1.29
1.29 69,298.71

69,298.71

RBC CAPITAL MARKETS USD/DTC13 Oct 2015 0.0116 Oct 2015

7,875.000 0.000.691700Local1.000000
0.691700 0.00 78.75Base

78.75
0.11
0.11 5,368.28

5,368.28

GOLDMAN SACHS INTERNATIONAL USD/DTC14 Oct 2015 0.0119 Oct 2015

441,842.000 0.000.600200Local1.000000
0.600200 0.00 3,092.89Base

3,092.89
4.88
4.88 262,095.80

262,095.80

RBC CAPITAL MARKETS USD/DTC14 Oct 2015 0.0119 Oct 2015

55,700.000 0.000.674300Local1.000000
0.674300 0.00 557.00Base

557.00
0.70
0.70 37,000.81

37,000.81
70686R104 Total

7,069.83 12.100.00 646,627.16981,400.000 Local

0.00 7,069.83 12.10 646,627.16Base

STATE STREET GLOBAL MARKETS USD/DTC71361F100 PERCEPTRON INC 01 Oct 2015 0.01COMMON STOCK USD.01 06 Oct 2015

5,500.000 0.007.595000Local1.000000
7.595000 0.00 55.00Base

55.00
0.77
0.77 41,716.73

41,716.73

Books Closed Prepared by State StreetPage 2099



NHIP
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ARIEL MICRO-CAPSales Report by Report Date
ARIEL INVESTMENTS
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October 1, 2015
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

RBC CAPITAL MARKETS USD/DTC01 Oct 2015 0.0106 Oct 2015

7,306.000 0.007.637000Local1.000000
7.637000 0.00 73.06Base

73.06
1.03
1.03 55,721.83

55,721.83

RBC CAPITAL MARKETS USD/DTC02 Oct 2015 0.0107 Oct 2015

3,700.000 0.007.596800Local1.000000
7.596800 0.00 37.00Base

37.00
0.52
0.52 28,070.64

28,070.64

PERSHING LLC USD/DTC05 Oct 2015 0.0308 Oct 2015

46,394.000 0.007.570100Local1.000000
7.570100 0.00 1,391.82Base

1,391.82
6.47
6.47 349,808.93

349,808.93
71361F100 Total

1,556.88 8.790.00 475,318.1362,900.000 Local

0.00 1,556.88 8.79 475,318.13Base

RBC CAPITAL MARKETS USD/DTC749063103 QUMU CORP 01 Oct 2015 0.01COMMON STOCK USD.01 06 Oct 2015

500.000 0.003.917000Local1.000000
3.917000 0.00 5.00Base

5.00
0.04
0.04 1,953.46

1,953.46

RBC CAPITAL MARKETS USD/DTC02 Oct 2015 0.0107 Oct 2015

2,400.000 0.003.937100Local1.000000
3.937100 0.00 24.00Base

24.00
0.18
0.18 9,424.86

9,424.86

PERSHING LLC USD/DTC05 Oct 2015 0.0308 Oct 2015

69,100.000 0.003.900600Local1.000000
3.900600 0.00 2,073.00Base

2,073.00
4.96
4.96 267,453.50

267,453.50
749063103 Total

2,102.00 5.180.00 278,831.8272,000.000 Local

0.00 2,102.00 5.18 278,831.82Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC75605L708 REALNETWORKS INC 01 Oct 2015 0.03COMMON STOCK USD.001 06 Oct 2015

6,000.000 0.004.090000Local1.000000
4.090000 0.00 150.00Base

150.00
0.46
0.46 24,389.54

24,389.54
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC02 Oct 2015 0.0307 Oct 2015

10,453.000 0.004.092300Local1.000000
4.092300 0.00 261.33Base

261.33
0.79
0.79 42,514.69

42,514.69

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Oct 2015 0.0308 Oct 2015

50,500.000 0.004.110300Local1.000000
4.110300 0.00 1,262.50Base

1,262.50
3.82
3.82 206,303.83

206,303.83

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC06 Oct 2015 0.0309 Oct 2015

7,164.000 0.004.136300Local1.000000
4.136300 0.00 179.10Base

179.10
0.55
0.55 29,452.80

29,452.80

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC07 Oct 2015 0.0313 Oct 2015

32,421.000 0.004.164600Local1.000000
4.164600 0.00 810.53Base

810.53
2.49
2.49 134,207.48

134,207.48

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC08 Oct 2015 0.0314 Oct 2015

20,403.000 0.004.161900Local1.000000
4.161900 0.00 510.08Base

510.08
1.57
1.57 84,403.60

84,403.60

RBC CAPITAL MARKETS USD/DTC09 Oct 2015 0.0115 Oct 2015

5,202.000 0.004.120800Local1.000000
4.120800 0.00 52.02Base

52.02
0.40
0.40 21,383.98

21,383.98

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC09 Oct 2015 0.0315 Oct 2015

17,600.000 0.004.124900Local1.000000
4.124900 0.00 440.00Base

440.00
1.34
1.34 72,156.90

72,156.90

RBC CAPITAL MARKETS USD/DTC12 Oct 2015 0.0115 Oct 2015

2,300.000 0.004.111300Local1.000000
4.111300 0.00 23.00Base

23.00
0.18
0.18 9,432.81

9,432.81

NATIONAL FINANCIAL SERVICES CORP. USD/DTC13 Oct 2015 0.0316 Oct 2015

404.000 0.004.110000Local1.000000
4.110000 0.00 12.12Base

12.12
0.04
0.04 1,648.28

1,648.28

RBC CAPITAL MARKETS USD/DTC13 Oct 2015 0.0116 Oct 2015
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Units/Original Face
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724.000 0.004.110000Local1.000000
4.110000 0.00 7.24Base

7.24
0.06
0.06 2,968.34

2,968.34

NATIONAL FINANCIAL SERVICES CORP. USD/DTC14 Oct 2015 0.0319 Oct 2015

26,829.000 0.004.000300Local1.000000
4.000300 0.00 804.87Base

804.87
1.98
1.98 106,517.20

106,517.20
75605L708 Total

4,512.79 13.680.00 735,379.45180,000.000 Local

0.00 4,512.79 13.68 735,379.45Base

PERSHING LLC USD/DTC760112201 RENTECH INC 01 Oct 2015 0.03COMMON STOCK USD.01 06 Oct 2015

200.000 0.005.755000Local1.000000
5.755000 0.00 6.00Base

6.00
0.03
0.03 1,144.97

1,144.97

PERSHING LLC USD/DTC02 Oct 2015 0.0307 Oct 2015

111,750.000 0.005.403900Local1.000000
5.403900 0.00 3,352.50Base

3,352.50
11.12
11.12 600,522.21

600,522.21
760112201 Total

3,358.50 11.150.00 601,667.18111,950.000 Local

0.00 3,358.50 11.15 601,667.18Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC763165107 RICHARDSON ELEC LTD 01 Oct 2015 0.03COMMON STOCK USD.05 06 Oct 2015

48,500.000 0.005.900000Local1.000000
5.900000 0.00 1,455.00Base

1,455.00
5.27
5.27 284,689.73

284,689.73

ROBERT W.BAIRD CO.INCORPORATE USD/DTC777780107 ROSETTA STONE INC 01 Oct 2015 0.03COMMON STOCK USD.000 06 Oct 2015

31,000.000 0.006.703200Local1.000000
6.703200 0.00 930.00Base

930.00
3.83
3.83 206,865.37

206,865.37

ROBERT W.BAIRD CO.INCORPORATE USD/DTC02 Oct 2015 0.0307 Oct 2015

62,100.000 0.006.440400Local1.000000
6.440400 0.00 1,863.00Base

1,863.00
7.36
7.36 398,078.48

398,078.48
777780107 Total

2,793.00 11.190.00 604,943.8593,100.000 Local
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 2,793.00 11.19 604,943.85Base

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC78112T107 RUBICON TECHNOLOGY INC 01 Oct 2015 0.01COMMON STOCK USD.001 06 Oct 2015

29,800.000 0.001.031200Local1.000000
1.031200 0.00 298.00Base

298.00
0.57
0.57 30,431.19

30,431.19

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC02 Oct 2015 0.0107 Oct 2015

3,912.000 0.001.031100Local1.000000
1.031100 0.00 39.12Base

39.12
0.08
0.08 3,994.46

3,994.46

CANTOR FITZGERALD/CANTOR CLEARING S USD/DTC05 Oct 2015 0.0108 Oct 2015

39,010.000 0.001.051300Local1.000000
1.051300 0.00 390.10Base

390.10
0.76
0.76 40,620.35

40,620.35

STATE STREET GLOBAL MARKETS USD/DTC05 Oct 2015 0.0108 Oct 2015

6,000.000 0.001.055000Local1.000000
1.055000 0.00 60.00Base

60.00
0.12
0.12 6,269.88

6,269.88

CONVERGEX EXECUTION SOLUTIONS LLC USD/DTC06 Oct 2015 0.0109 Oct 2015

101,078.000 0.001.079400Local1.000000
1.079400 0.00 1,010.78Base

1,010.78
2.01
2.01 108,090.80

108,090.80
78112T107 Total

1,798.00 3.540.00 189,406.68179,800.000 Local

0.00 1,798.00 3.54 189,406.68Base

J.P. MORGAN CLEARING CORP. USD/DTC811699107 SEACHANGE INTERNATIONAL INC 02 Oct 2015 0.03COMMON STOCK USD.01 07 Oct 2015

15,273.000 0.006.200000Local1.000000
6.200000 0.00 458.19Base

458.19
1.75
1.75 94,232.66

94,232.66

RBC CAPITAL MARKETS USD/DTC02 Oct 2015 0.0107 Oct 2015

1,000.000 0.006.200500Local1.000000
6.200500 0.00 10.00Base

10.00
0.12
0.12 6,190.38

6,190.38

J.P. MORGAN CLEARING CORP. USD/DTC05 Oct 2015 0.0308 Oct 2015

55,427.000 0.006.291000Local1.000000
6.291000 0.00 1,662.81Base

1,662.81
6.42
6.42 347,022.03

347,022.03
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Oct 2015 0.0308 Oct 2015

25,000.000 0.006.230000Local1.000000
6.230000 0.00 625.00Base

625.00
2.87
2.87 155,122.13

155,122.13
811699107 Total

2,756.00 11.160.00 602,567.2096,700.000 Local

0.00 2,756.00 11.16 602,567.20Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC846819100 SPARTAN MOTORS INC 01 Oct 2015 0.03COMMON STOCK USD.01 06 Oct 2015

46,900.000 0.004.153600Local1.000000
4.153600 0.00 1,172.50Base

1,172.50
3.59
3.59 193,627.75

193,627.75

STATE STREET GLOBAL MARKETS USD/DTC02 Oct 2015 0.0107 Oct 2015

5,000.000 0.004.145000Local1.000000
4.145000 0.00 50.00Base

50.00
0.39
0.39 20,674.61

20,674.61

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC02 Oct 2015 0.0307 Oct 2015

25,126.000 0.004.144400Local1.000000
4.144400 0.00 628.15Base

628.15
1.92
1.92 103,502.12

103,502.12

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Oct 2015 0.0308 Oct 2015

38,863.000 0.004.191600Local1.000000
4.191600 0.00 971.58Base

971.58
3.00
3.00 161,923.57

161,923.57

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC06 Oct 2015 0.0309 Oct 2015

20,600.000 0.004.181400Local1.000000
4.181400 0.00 515.00Base

515.00
1.59
1.59 85,620.25

85,620.25
846819100 Total

3,337.23 10.490.00 565,348.30136,489.000 Local

0.00 3,337.23 10.49 565,348.30Base

RBC CAPITAL MARKETS USD/DTC854305208 STANLEY FURNITURE CO INC 02 Oct 2015 0.01COMMON STOCK USD.02 07 Oct 2015

100.000 0.002.850000Local1.000000
2.850000 0.00 1.00Base

1.00
0.01
0.01 283.99

283.99

Books Closed Prepared by State StreetPage 2104



NHIP
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ARIEL MICRO-CAPSales Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CANTOR FITZGERALD + CO. USD/DTC06 Oct 2015 0.0209 Oct 2015

55,350.000 0.002.800000Local1.000000
2.800000 0.00 1,107.00Base

1,107.00
2.86
2.86 153,870.14

153,870.14

RBC CAPITAL MARKETS USD/DTC07 Oct 2015 0.0113 Oct 2015

13,900.000 0.002.812900Local1.000000
2.812900 0.00 139.00Base

139.00
0.72
0.72 38,959.59

38,959.59

RBC CAPITAL MARKETS USD/DTC08 Oct 2015 0.0114 Oct 2015

4,700.000 0.002.854700Local1.000000
2.854700 0.00 47.00Base

47.00
0.25
0.25 13,369.84

13,369.84

RBC CAPITAL MARKETS USD/DTC09 Oct 2015 0.0115 Oct 2015

1,302.000 0.002.850000Local1.000000
2.850000 0.00 13.02Base

13.02
0.07
0.07 3,697.61

3,697.61

RBC CAPITAL MARKETS USD/DTC12 Oct 2015 0.0115 Oct 2015

1,300.000 0.002.850800Local1.000000
2.850800 0.00 13.00Base

13.00
0.07
0.07 3,692.97

3,692.97

RBC CAPITAL MARKETS USD/DTC13 Oct 2015 0.0116 Oct 2015

800.000 0.002.850000Local1.000000
2.850000 0.00 8.00Base

8.00
0.05
0.05 2,271.95

2,271.95

GOLDMAN SACHS INTERNATIONAL USD/DTC14 Oct 2015 0.0319 Oct 2015

43,348.000 0.002.773200Local1.000000
2.773200 0.00 1,083.70Base

1,083.70
2.22
2.22 119,126.75

119,126.75
854305208 Total

2,411.72 6.250.00 335,272.84120,800.000 Local

0.00 2,411.72 6.25 335,272.84Base

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC879455103 TELENAV INC 05 Oct 2015 0.03COMMON STOCK USD.001 08 Oct 2015

27,450.000 0.007.701200Local1.000000
7.701200 0.00 823.50Base

823.50
3.89
3.89 210,570.55

210,570.55

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC06 Oct 2015 0.0309 Oct 2015
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22,475.000 0.007.703000Local1.000000
7.703000 0.00 674.25Base

674.25
3.19
3.19 172,447.49

172,447.49

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC07 Oct 2015 0.0313 Oct 2015

300.000 0.007.700000Local1.000000
7.700000 0.00 9.00Base

9.00
0.05
0.05 2,300.95

2,300.95

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC08 Oct 2015 0.0314 Oct 2015

7,968.000 0.007.700500Local1.000000
7.700500 0.00 239.04Base

239.04
1.13
1.13 61,117.41

61,117.41

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC09 Oct 2015 0.0315 Oct 2015

11,728.000 0.007.701400Local1.000000
7.701400 0.00 351.84Base

351.84
1.67
1.67 89,968.51

89,968.51

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC13 Oct 2015 0.0316 Oct 2015

8,079.000 0.007.465600Local1.000000
7.465600 0.00 242.37Base

242.37
1.11
1.11 60,071.10

60,071.10
879455103 Total

2,340.00 11.040.00 596,476.0178,000.000 Local

0.00 2,340.00 11.04 596,476.01Base

J.P. MORGAN CLEARING CORP. USD/DTC925297103 VERSAR INC 01 Oct 2015 0.02COMMON STOCK USD.01 06 Oct 2015

15,780.000 0.003.469500Local1.000000
3.469500 0.00 315.60Base

315.60
1.01
1.01 54,432.10

54,432.10

J.P. MORGAN CLEARING CORP. USD/DTC02 Oct 2015 0.0207 Oct 2015

30,100.000 0.003.382400Local1.000000
3.382400 0.00 602.00Base

602.00
1.88
1.88 101,206.36

101,206.36

J.P. MORGAN CLEARING CORP. USD/DTC05 Oct 2015 0.0208 Oct 2015

12,700.000 0.003.408000Local1.000000
3.408000 0.00 254.00Base

254.00
0.80
0.80 43,026.80

43,026.80

J.P. MORGAN CLEARING CORP. USD/DTC06 Oct 2015 0.0209 Oct 2015

14,920.000 0.003.400000Local1.000000 298.40 0.94 50,428.66
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3.400000 0.00 298.40Base 0.94 50,428.66
925297103 Total

1,470.00 4.630.00 249,093.9273,500.000 Local

0.00 1,470.00 4.63 249,093.92Base

STIFEL NICOLAUS + CO INC USD/DTC925602104 VICAL INC 01 Oct 2015 0.01COMMON STOCK USD.01 06 Oct 2015

1,700.000 0.000.460000Local1.000000
0.460000 0.00 8.50Base

8.50
0.02
0.02 773.48

773.48

GOLDMAN SACHS INTERNATIONAL USD/DTC02 Oct 2015 0.0107 Oct 2015

250,700.000 0.000.420000Local1.000000
0.420000 0.00 1,253.50Base

1,253.50
1.94
1.94 104,038.56

104,038.56

STIFEL NICOLAUS + CO INC USD/DTC02 Oct 2015 0.0107 Oct 2015

100.000 0.000.460000Local1.000000
0.460000 0.00 0.50Base

0.50
0.01
0.01 45.49

45.49
925602104 Total

1,262.50 1.970.00 104,857.53252,500.000 Local

0.00 1,262.50 1.97 104,857.53Base

PERSHING LLC USD/DTC983772104 XO GROUP INC 01 Oct 2015 0.04COMMON STOCK USD.01 06 Oct 2015

11,709.000 0.0014.197600Local1.000000
14.197600 0.00 468.36Base

468.36
3.06
3.06 165,768.28

165,768.28

STIFEL NICOLAUS + CO INC USD/DTC01 Oct 2015 0.0406 Oct 2015

10,000.000 0.0014.130000Local1.000000
14.130000 0.00 400.00Base

400.00
2.60
2.60 140,897.40

140,897.40

PERSHING LLC USD/DTC02 Oct 2015 0.0407 Oct 2015

4,557.000 0.0014.146399Local1.000000
14.146399 0.00 182.28Base

182.28
1.19
1.19 64,281.67

64,281.67

PERSHING LLC USD/DTC05 Oct 2015 0.0408 Oct 2015

21,946.000 0.0014.406300Local1.000000
14.406300 0.00 877.84Base

877.84
5.82
5.82 315,277.00

315,277.00

Books Closed Prepared by State StreetPage 2107



NHIP
December 31, 2015

FUND:
View Date:to January 19, 2016

ISBI - ARIEL MICRO-CAPSales Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PERSHING LLC USD/DTC06 Oct 2015 0.0409 Oct 2015

1,408.000 0.0014.450000Local1.000000
14.450000 0.00 56.32Base

56.32
0.38
0.38 20,288.90

20,288.90
983772104 Total

1,984.80 13.050.00 706,513.2549,620.000 Local

0.00 1,984.80 13.05 706,513.25Base

0.004,913,915.000 Local
0.00Base

95,735.14
95,735.14

337.78
337.78

18,211,064.84
18,211,064.84

US DOLLAR Total

EQUITY  Total
4,913,915.000

Base 0.00 95,735.14 337.78 18,211,064.84

36,434,173.41337.7895,735.140.00

23,137,023.570

SALES Total

Base
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December 31, 2015

FUND:
View Date:to January 19, 2016

SSGA EME SMALL COMMINGLEDSales Report by Report Date
SSGA

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

STATE STREET BANK AND TRUST USD/OTHACI06K9D7 SSGA MSCI EMGNG MKTS SMALL CAP 30 Nov 2015MUTUAL FUND 30 Nov 2015

4,539.669 0.0010.884000Local1.000000
10.884000 0.00 0.00Base

0.00
0.00
0.00 49,409.76

49,409.76

0.004,539.669 Local
0.00Base

0.00
0.00

0.00
0.00

49,409.76
49,409.76

US DOLLAR Total

EQUITY  Total
4,539.669

Base 0.00 0.00 0.00 49,409.76

49,409.760.000.000.00

4,539.669

SALES Total

Base
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NHIR
December 31, 2015

FUND:
View Date:to January 19, 2016

STANDISHPurchase Report by Report Date
STANDISH MELLON ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

1,988,355.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,988,355.28

1,988,355.28

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.170% 31 Dec 2030 02 Oct 2015

STIF FUND

429,044.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 429,044.28

429,044.28

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Oct 20150.170% 31 Dec 2030 05 Oct 2015

STIF FUND

295,791.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 295,791.84

295,791.84

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Oct 20150.174% 31 Dec 2030 06 Oct 2015

STIF FUND

72,250.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 72,250.00

72,250.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Oct 20150.193% 31 Dec 2030 13 Oct 2015

STIF FUND

3,561,215.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,561,215.63

3,561,215.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.188% 31 Dec 2030 16 Oct 2015

STIF FUND

865,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 865,000.00

865,000.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Oct 20150.187% 31 Dec 2030 19 Oct 2015

STIF FUND

3,830,694.320 0.00100.000000Local1.000000 0.00 0.00 3,830,694.32
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NHIR
December 31, 2015

FUND:
View Date:to January 19, 2016

STANDISHPurchase Report by Report Date
STANDISH MELLON ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 3,830,694.32

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Oct 20150.182% 31 Dec 2030 23 Oct 2015

STIF FUND

35,396.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 35,396.87

35,396.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 26 Oct 20150.182% 31 Dec 2030 26 Oct 2015

STIF FUND

1,964,187.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,964,187.19

1,964,187.19

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 29 Oct 20150.185% 31 Dec 2030 29 Oct 2015

STIF FUND

1,786,814.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,786,814.61

1,786,814.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.188% 31 Dec 2030 02 Nov 2015

STIF FUND

2,457,116.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,457,116.72

2,457,116.72

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Nov 20150.187% 31 Dec 2030 04 Nov 2015

STIF FUND

3,830,305.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,830,305.82

3,830,305.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Nov 20150.192% 31 Dec 2030 06 Nov 2015

STIF FUND

24,149.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 24,149.85

24,149.85

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Nov 20151.000% 31 Dec 2030 13 Nov 2015

STIF FUND

3,724,211.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,724,211.70

3,724,211.70
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NHIR
December 31, 2015

FUND:
View Date:to January 19, 2016

STANDISHPurchase Report by Report Date
STANDISH MELLON ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Nov 20150.193% 31 Dec 2030 16 Nov 2015

STIF FUND

413,316.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 413,316.57

413,316.57

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Nov 20150.193% 31 Dec 2030 17 Nov 2015

STIF FUND

4,605,879.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,605,879.50

4,605,879.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Nov 20150.189% 31 Dec 2030 18 Nov 2015

STIF FUND

62,000.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 62,000.01

62,000.01

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Nov 20150.184% 31 Dec 2030 20 Nov 2015

STIF FUND

351,099.820 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 351,099.82

351,099.82

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Nov 20150.182% 31 Dec 2030 23 Nov 2015

STIF FUND

493,349.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 493,349.19

493,349.19

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Nov 20150.180% 31 Dec 2030 24 Nov 2015

STIF FUND

2,133,897.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,133,897.91

2,133,897.91

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Nov 20150.183% 31 Dec 2030 25 Nov 2015

STIF FUND

467,926.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 467,926.12

467,926.12

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Nov 20150.192% 31 Dec 2030 27 Nov 2015
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NHIR
December 31, 2015

FUND:
View Date:to January 19, 2016

STANDISHPurchase Report by Report Date
STANDISH MELLON ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

2,269,628.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,269,628.12

2,269,628.12

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20150.196% 31 Dec 2030 30 Nov 2015

STIF FUND

1,134,121.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,134,121.88

1,134,121.88

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

57,872.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 57,872.92

57,872.92

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Dec 20150.201% 31 Dec 2030 02 Dec 2015

STIF FUND

846,382.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 846,382.50

846,382.50

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Dec 20150.201% 31 Dec 2030 03 Dec 2015

STIF FUND

84,638.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 84,638.75

84,638.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.210% 31 Dec 2030 07 Dec 2015

STIF FUND

791,675.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 791,675.78

791,675.78

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Dec 20150.217% 31 Dec 2030 09 Dec 2015

STIF FUND

34,705.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 34,705.19

34,705.19

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.223% 31 Dec 2030 14 Dec 2015

STIF FUND

2,485,545.900 0.00100.000000Local1.000000 0.00 0.00 2,485,545.90
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NHIR
December 31, 2015

FUND:
View Date:to January 19, 2016

STANDISHPurchase Report by Report Date
STANDISH MELLON ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 2,485,545.90

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Dec 20150.238% 31 Dec 2030 17 Dec 2015

STIF FUND

715,685.290 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 715,685.29

715,685.29

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.272% 31 Dec 2030 21 Dec 2015

STIF FUND

48,195.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 48,195.00

48,195.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Dec 20150.289% 31 Dec 2030 22 Dec 2015

STIF FUND

2,802,535.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,802,535.65

2,802,535.65

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Dec 20150.279% 31 Dec 2030 23 Dec 2015

STIF FUND

59,538.100 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 59,538.10

59,538.10

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Dec 20150.282% 31 Dec 2030 24 Dec 2015

STIF FUND

345.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 345.12

345.12

STATE STREET BANK AND TRUST USD/CSW28 Dec 201531 Dec 2030 28 Dec 2015

STIF FUND

836,416.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 836,416.05

836,416.05

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20150.295% 31 Dec 2030 30 Dec 2015

STIF FUND

104,900.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 104,900.40

104,900.40
86199E9B7 Total
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NHIR
December 31, 2015

FUND:
View Date:to January 19, 2016

STANDISHPurchase Report by Report Date
STANDISH MELLON ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.000.00 45,664,189.8845,664,189.880 Local

0.00 0.00 0.00 45,664,189.88Base

WELLS FARGO SECURITIES LLC USD/FED912796GD5 TREASURY BILL 08 Oct 20150.01%   31 Mar 2016 09 Oct 2015

80,000.000 0.0099.970512Local1.000000
99.970512 0.00 0.00Base

0.00
0.00
0.00 79,976.41

79,976.41

BARCLAYS CAPITAL INC. USD/FED912796GD5 TREASURY BILL 16 Oct 20150.01%   31 Mar 2016 19 Oct 2015

290,000.000 0.0099.980637Local1.000000
99.980637 0.00 0.00Base

0.00
0.00
0.00 289,943.85

289,943.85

JPMORGAN SECURITIES INC USD/FED912796GD5 TREASURY BILL 28 Oct 20150.01%   31 Mar 2016 29 Oct 2015

510,000.000 0.0099.942250Local1.000000
99.942250 0.00 0.00Base

0.00
0.00
0.00 509,705.48

509,705.48
912796GD5 Total

0.00 0.000.00 879,625.74880,000.000 Local

0.00 0.00 0.00 879,625.74Base

0.0046,544,189.880 Local
0.00Base

0.00
0.00

0.00
0.00

46,543,815.62
46,543,815.62

US DOLLAR Total

CASH EQUIVALENTS  Total
46,544,189.880

Base 0.00 0.00 0.00 46,543,815.62

FIXED INCOME
BRAZILIAN REAL

MERRILL LYNCH INTERNATIONAL BANK BRL/BR3B1G0VNII7 NOTA DO TESOURO NACIONAL 13 Oct 20156%   15 Aug 2024 15 Oct 2015

275,000.000 0.002,484.985745Local
275,000.000

3.833200
648.279700 0.00 0.00Base

0.00
0.00
0.00 6,833,710.80

1,782,769.18

MORGAN STANLEY CO INCORPORATED BRL/BR1B1VRLRII3 NOTA DO TESOURO NACIONAL 22 Dec 201510%   01 Jan 2017

330,000.000 0.00997.626866Local3.999650 0.00 0.00 3,292,168.66
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NHIR
December 31, 2015

FUND:
View Date:to January 19, 2016

STANDISHPurchase Report by Report Date
STANDISH MELLON ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

249.428541 0.00 0.00Base 0.00 823,114.20

MORGAN STANLEY CO INCORPORATED BRL/BR122 Dec 2015 CANCEL

-330,000.000 0.00997.626866Local3.999650
249.428541 0.00 0.00Base

0.00
0.00
0.00 -3,292,168.66

-823,114.20

MORGAN STANLEY CO INCORPORATED BRL/BR122 Dec 2015 24 Dec 2015

3,300,000.000 0.0099.762686Local3.999650
24.942854 0.00 0.00Base

0.00
0.00
0.00 3,292,168.66

823,114.20
B1VRLRII3 Total

0.00 0.000.00 3,292,168.663,300,000.000 Local

0.00 0.00 0.00 823,114.20Base

MERRILL LYNCH INTERNATIONAL BANK BRL/BR1BJ0X0KII3 NOTA DO TESOURO NACIONAL 05 Nov 201510%   01 Jan 2025 10 Nov 2015

1,580,000.000 0.00783.366890Local3.780450
207.215250 0.00 0.00Base

0.00
0.00
0.00 12,377,196.86

3,274,000.94

MERRILL LYNCH INTERNATIONAL BANK BRL/BR1BKXH22II7 NOTA DO TESOURO NACIONAL 15 Oct 20156%   15 May 2023 19 Oct 2015

295,000.000 0.002,576.823905Local
295,000.000

3.844650
670.236278 0.00 0.00Base

0.00
0.00
0.00 7,601,630.52

1,977,197.03

0.005,450,000.000 Local
0.00570,000.000 Base

0.00
0.00

0.00
0.00

30,104,706.84
7,857,081.35

BRAZILIAN REAL Total

HUNGARIAN FORINT

HSBC SECURITIES (USA) INC. HUF/HU3ACI07L738 HUNGARY GOVERNMENT BOND 27 Oct 20155.5%   24 Jun 2025 29 Oct 2015

354,730,000.000 6,770,022.00118.551200Local282.126700
0.420206 23,996.39 0.00Base

0.00
0.00
0.00 420,536,672.00

1,490,595.08

HSBC SECURITIES (USA) INC. HUF/HU327 Oct 2015

354,730,000.000 6,770,022.05118.551200Local282.126700
0.420206 23,996.39 0.00Base

0.00
0.00
0.00 420,536,671.76

1,490,595.08

HSBC SECURITIES (USA) INC. HUF/HU327 Oct 2015 CANCEL
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NHIR
December 31, 2015

FUND:
View Date:to January 19, 2016

STANDISHPurchase Report by Report Date
STANDISH MELLON ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

-354,730,000.000 -6,770,022.05118.551200Local282.126700
0.420206 -23,996.39 0.00Base

0.00
0.00
0.00 -420,536,671.76

-1,490,595.08
ACI07L738 Total

0.00 0.006,770,022.00 420,536,672.00354,730,000.000 Local

23,996.39 0.00 0.00 1,490,595.08Base

JP MORGAN SECURITIES PLC HUF/HU3ACI0C0NF3 HUNGARY GOVERNMENT BOND 28 Oct 20153%   26 Jun 2024 30 Oct 2015

420,240,000.000 4,340,239.0097.835100Local281.844500
0.347124 15,399.41 0.00Base

0.00
0.00
0.00 411,142,224.00

1,458,755.53

11,110,261.00774,970,000.000 Local
39,395.80Base

0.00
0.00

0.00
0.00

831,678,896.00
2,949,350.61

HUNGARIAN FORINT Total

INDONESIAN RUPIAH

J.P. MORGAN SECURITIES ASIA PRIVATE IDR/ID5B4NPD2II4 INDONESIA GOVERNMENT 08 Dec 20158.375%   15 Sep 2026 14 Dec 2015

45,872,000,000.000 949,871,504.0099.450000Local13,872.500000
0.007169 68,471.54 0.00Base

0.00
0.00
0.00 45,619,704,000.00

3,288,499.12

949,871,504.0045,872,000,000.000 Local
68,471.54Base

0.00
0.00

0.00
0.00

45,619,704,000.00
3,288,499.12

INDONESIAN RUPIAH Total

MALAYSIAN RINGGIT

J.P. MORGAN SECURITIES ASIA PRIVATE MYR/MY4ACI00WCC5 MALAYSIA GOVERNMENT 16 Oct 20153.58%   28 Sep 2018 22 Oct 2015

21,400,000.000 50,513.40100.270000Local4.178000
23.999521 12,090.33 0.00Base

0.00
0.00
0.00 21,457,780.00

5,135,897.56

50,513.4021,400,000.000 Local
12,090.33Base

0.00
0.00

0.00
0.00

21,457,780.00
5,135,897.56

MALAYSIAN RINGGIT Total

MEXICAN PESO

JP MORGAN SECURITIES PLC MXN/MX1ACI028L36 MEX BONOS DESARR FIX RT 11 Dec 20155%   15 Jun 2017
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27,000,000.000 675,000.00100.545358Local17.360500
5.791616 38,881.37 0.00Base

0.00
0.00
0.00 27,147,246.66

1,563,736.45

JP MORGAN SECURITIES PLC MXN/MX111 Dec 2015 CANCEL

-27,000,000.000 -675,000.00100.545358Local17.360500
5.791616 -38,881.37 0.00Base

0.00
0.00
0.00 -27,147,246.66

-1,563,736.45

JP MORGAN SECURITIES PLC MXN/MX111 Dec 2015 15 Dec 2015

27,000,000.000 675,000.00101.610083Local17.360500
5.852947 38,881.38 0.00Base

0.00
0.00
0.00 27,434,722.41

1,580,295.64
ACI028L36 Total

0.00 0.00675,000.00 27,434,722.4127,000,000.000 Local

38,881.38 0.00 0.00 1,580,295.64Base

675,000.0027,000,000.000 Local
38,881.38Base

0.00
0.00

0.00
0.00

27,434,722.41
1,580,295.64

MEXICAN PESO Total

NEW RUSSIAN RUBLE

JP MORGAN SECURITIES PLC USD/EURACI04RZR4 RUSSIA GOVT BOND   OFZ 06 Nov 20157.05%   19 Jan 2028

26,765,000.000 511,746.8082.840000Local64.580002
1.282750 7,924.23 0.00Base

0.00
0.00
0.00 22,172,126.00

343,328.05

JP MORGAN SECURITIES PLC USD/EUR06 Nov 2015 CANCEL

-26,765,000.000 -511,746.8082.840000Local64.580002
1.282750 -7,924.23 0.00Base

0.00
0.00
0.00 -22,172,126.00

-343,328.05

JP MORGAN SECURITIES PLC USD/EUR06 Nov 2015

80,360,000.000 1,536,483.2082.840000Local64.580000
1.282750 23,791.94 0.00Base

0.00
0.00
0.00 66,570,224.00

1,030,817.95

JP MORGAN SECURITIES PLC USD/EUR06 Nov 2015 CANCEL

-80,360,000.000 -1,536,483.2082.840000Local64.580000
1.282750 -23,791.94 0.00Base

0.00
0.00
0.00 -66,570,224.00

-1,030,817.95

JP MORGAN SECURITIES PLC USD/EUR06 Nov 2015 12 Nov 2015
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80,360,000.000 1,536,483.2082.840000Local64.850002
1.277409 23,692.88 0.00Base

0.00
0.00
0.00 66,570,224.00

1,026,526.17

JP MORGAN SECURITIES PLC USD/EUR06 Nov 2015 12 Nov 2015

26,765,000.000 511,746.8082.840000Local64.850001
1.277409 7,891.24 0.00Base

0.00
0.00
0.00 22,172,126.00

341,898.62

TROIKA DIALOG USA, INC USD/EUR12 Nov 2015 17 Nov 2015

53,535,000.000 1,075,518.1582.600000Local66.280002
1.246228 16,226.89 0.00Base

0.00
0.00
0.00 44,219,910.00

667,168.20

JP MORGAN SECURITIES PLC USD/EUR19 Nov 2015 24 Nov 2015

45,550,000.000 976,592.0084.833000Local64.720002
1.310769 15,089.49 0.00Base

0.00
0.00
0.00 38,641,431.50

597,055.48

JP MORGAN SECURITIES PLC USD/EUR20 Nov 2015 25 Nov 2015

70,465,000.000 1,524,157.9584.850000Local64.600000
1.313467 23,593.78 0.00Base

0.00
0.00
0.00 59,789,552.50

925,534.86
ACI04RZR4 Total

0.00 0.005,624,498.10 231,393,244.00276,675,000.000 Local

86,494.28 0.00 0.00 3,558,183.33Base

5,624,498.10276,675,000.000 Local
86,494.28Base

0.00
0.00

0.00
0.00

231,393,244.00
3,558,183.33

NEW RUSSIAN RUBLE Total

POLISH ZLOTY

MORGAN STANLEY CO INCORPORATED PLN/EURACI01ZUP8 POLAND GOVERNMENT BOND 28 Oct 20154.75%   25 Apr 2017 30 Oct 2015

8,000,000.000 195,200.00104.660000Local3.875500
27.005548 50,367.69 0.00Base

0.00
0.00
0.00 8,372,800.00

2,160,443.82

195,200.008,000,000.000 Local
50,367.69Base

0.00
0.00

0.00
0.00

8,372,800.00
2,160,443.82

POLISH ZLOTY Total

SOUTH AFRICAN RAND
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JP MORGAN SECURITIES PLC ZAR/EURB1W32LII9 REPUBLIC OF SOUTH AFRICA 15 Oct 2015 16.25%   31 Mar 2036 21 Oct 2015

30,000,000.000 102,741.0076.644570Local13.082000
5.858781 7,853.62 0.00Base

0.00
0.00
0.00 22,993,371.00

1,757,634.23

102,741.0030,000,000.000 Local
7,853.62Base

0.00
0.00

0.00
0.00

22,993,371.00
1,757,634.23

SOUTH AFRICAN RAND Total

US DOLLAR

EXCHANGE OFFER (NON CASH) USD/EUR01609WAP7 ALIBABA GROUP HOLDING 07 Dec 20153.125%   28 Nov 2021

1,720,000.000 26,875.0097.037486Local1.000000
97.037486 26,875.00 0.00Base

0.00
0.00
0.00 1,669,044.76

1,669,044.76

EXCHANGE OFFER (NON CASH) USD/EUR07 Dec 2015 CANCEL

-1,720,000.000 -26,875.0097.037486Local1.000000
97.037486 -26,875.00 0.00Base

0.00
0.00
0.00 -1,669,044.76

-1,669,044.76

EXCHANGE OFFER USD/EUR07 Dec 2015

1,720,000.000 26,875.0096.942000Local1.000000
96.942000 26,875.00 0.00Base

0.00
0.00
0.00 1,667,402.40

1,667,402.40

EXCHANGE OFFER USD/EUR07 Dec 2015 CANCEL

-1,720,000.000 -26,875.0096.942000Local1.000000
96.942000 -26,875.00 0.00Base

0.00
0.00
0.00 -1,667,402.40

-1,667,402.40

EXCHANGE OFFER USD/EUR07 Dec 2015

1,720,000.000 0.0096.942000Local1.000000
96.942000 0.00 0.00Base

0.00
0.00
0.00 1,667,402.40

1,667,402.40

EXCHANGE OFFER USD/EUR07 Dec 2015 CANCEL

-1,720,000.000 0.0096.942000Local1.000000
96.942000 0.00 0.00Base

0.00
0.00
0.00 -1,667,402.40

-1,667,402.40

EXCHANGE OFFER USD/EUR07 Dec 2015 07 Dec 2015

1,720,000.000 0.0096.942000Local1.000000
96.942000 0.00 0.00Base

0.00
0.00
0.00 1,667,402.40

1,667,402.40
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01609WAP7 Total

0.00 0.000.00 1,667,402.401,720,000.000 Local

0.00 0.00 0.00 1,667,402.40Base

EXCHANGE OFFER (NON CASH) USD/DTC01609WAQ5 ALIBABA GROUP HOLDING 25 Nov 20153.6%   28 Nov 2024

1,660,000.000 29,382.0099.841000Local1.000000
99.841000 29,382.00 0.00Base

0.00
0.00
0.00 1,657,360.60

1,657,360.60

EXCHANGE OFFER (NON CASH) USD/DTC25 Nov 2015 CANCEL

-1,660,000.000 -29,382.0099.841000Local1.000000
99.841000 -29,382.00 0.00Base

0.00
0.00
0.00 -1,657,360.60

-1,657,360.60

EXCHANGE OFFER (NON CASH) USD/DTC25 Nov 2015 25 Nov 2015

1,660,000.000 29,382.0099.841000Local1.000000
99.841000 29,382.00 0.00Base

0.00
0.00
0.00 1,657,360.60

1,657,360.60
01609WAQ5 Total

0.00 0.0029,382.00 1,657,360.601,660,000.000 Local

29,382.00 0.00 0.00 1,657,360.60Base

GOLDMAN SACHS + CO USD/DTC035198AA8 REPUBLIC OF ANGOLA 04 Nov 20159.5%   12 Nov 2025 12 Nov 2015

2,460,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,460,000.00

2,460,000.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC040114GK0 REPUBLIC OF ARGENTINA 08 Dec 20151%   31 Dec 2038 11 Dec 2015

1,600,000.000 0.0060.960000Local
1,600,000.000

1.000000
60.960000 0.00 0.00Base

0.00
0.00
0.00 975,360.00

975,360.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC040114GL8 REPUBLIC OF ARGENTINA 08 Dec 20158.28%   31 Dec 2033 11 Dec 2015

1,500,000.000 0.00157.182480Local
1,500,000.000

1.000000
157.182480 0.00 0.00Base

0.00
0.00
0.00 2,357,737.20

2,357,737.20

BARCLAYS BANK PLC LONDON BRANCH USD/DTC040114GM6 REPUBLIC OF ARGENTINA 29 Oct 20151%   15 Dec 2035 03 Nov 2015

7,540,000.000 0.009.950000Local1.000000
9.950000 0.00 0.00Base

0.00
0.00
0.00 750,230.00

750,230.00
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BANK OF NEW YORK/BARCLAYS LONDON USD/DTC374422AD5 REPUBLIC OF GHANA 07 Oct 201510.75%   14 Oct 2030

865,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 865,000.00

865,000.00

BANK OF NEW YORK/BARCLAYS LONDON USD/DTC07 Oct 2015 CANCEL

-865,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -865,000.00

-865,000.00

BANK OF NEW YORK/BARCLAYS LONDON USD/DTC07 Oct 2015 14 Oct 2015

865,000.000 0.00100.000000Local
865,000.000

1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 865,000.00

865,000.00
374422AD5 Total

0.00 0.000.00 865,000.00865,000.000 Local

0.00 0.00 0.00 865,000.00865,000.000 Base

CANTOR FITZGERALD AND CO USD/EUR629598AS2 NACIONAL FINANCIERA SNC 30 Oct 20153.375%   05 Nov 2020

3,390,000.000 0.00100.362000Local1.000000
100.362000 0.00 0.00Base

0.00
0.00
0.00 3,402,271.80

3,402,271.80

CANTOR FITZGERALD AND CO USD/EUR30 Oct 2015 CANCEL

-3,390,000.000 0.00100.362000Local1.000000
100.362000 0.00 0.00Base

0.00
0.00
0.00 -3,402,271.80

-3,402,271.80

CANTOR FITZGERALD + CO USD/DTC30 Oct 2015

3,390,000.000 0.00100.362000Local1.000000
100.362000 0.00 0.00Base

0.00
0.00
0.00 3,402,271.80

3,402,271.80

CANTOR FITZGERALD + CO USD/DTC30 Oct 2015 CANCEL

-3,390,000.000 0.00100.362000Local1.000000
100.362000 0.00 0.00Base

0.00
0.00
0.00 -3,402,271.80

-3,402,271.80

CANTOR FITZGERALD + CO USD/DTC30 Oct 2015 05 Nov 2015

3,390,000.000 0.00100.362000Local1.000000
100.362000 0.00 0.00Base

0.00
0.00
0.00 3,402,271.80

3,402,271.80
629598AS2 Total
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0.00 0.000.00 3,402,271.803,390,000.000 Local

0.00 0.00 0.00 3,402,271.80Base

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC760942BB7 REPUBLICA ORIENT URUGUAY 20 Oct 20154.375%   27 Oct 2027 27 Oct 2015

4,000,000.000 0.0099.250000Local
4,000,000.000

1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 3,970,000.00

3,970,000.00

JP MORGAN CHASE BANK/HSBCSI USD/DTC85227SAQ9 REPUBLIC OF SRI LANKA 27 Oct 20156.85%   03 Nov 2025 03 Nov 2015

1,600,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,600,000.00

1,600,000.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC900111AA3 TURKCELL ILETISIM HIZMET 07 Oct 20155.75%   15 Oct 2025 15 Oct 2015

1,750,000.000 0.0098.509000Local1.000000
98.509000 0.00 0.00Base

0.00
0.00
0.00 1,723,907.50

1,723,907.50

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC900123CB4 REPUBLIC OF TURKEY 02 Oct 20154.875%   16 Apr 2043 07 Oct 2015

3,900,000.000 90,309.3885.375000Local1.000000
85.375000 90,309.38 0.00Base

0.00
0.00
0.00 3,329,625.00

3,329,625.00

NOMURA INTERNATIONAL PLC USD/EURACI00VSY2 REPUBLIC OF SERBIA 23 Oct 20157.25%   28 Sep 2021 27 Oct 2015

740,000.000 4,321.80114.690000Local1.000000
114.690000 4,321.80 0.00Base

0.00
0.00
0.00 848,706.00

848,706.00

CITIGROUP GLOBAL MARKETS INC. USD/EURACI06ZP61 HUNGARIAN DEVELOPMENT BA 08 Dec 20156.25%   21 Oct 2020 10 Dec 2015

1,500,000.000 12,760.42110.875000Local1.000000
110.875000 12,760.42 0.00Base

0.00
0.00
0.00 1,663,125.00

1,663,125.00

BANK OF AMERICA INTL NY UNITED STAT USD/EURB3WYLJII1 VNESHECONOMBANK(VEB) 14 Dec 20156.902%   09 Jul 2020 16 Dec 2015

3,200,000.000 96,321.2499.400000Local1.000000
99.400000 96,321.24 0.00Base

0.00
0.00
0.00 3,180,800.00

3,180,800.00

BANK OF AMERICA INTL NY UNITED STAT USD/EURB4JTWXII2 KAZAKHSTAN TEMIR ZHOLY 23 Oct 20156.375%   06 Oct 2020 27 Oct 2015

730,000.000 2,677.5098.750000Local1.000000
98.750000 2,677.50 0.00Base

0.00
0.00
0.00 720,875.00

720,875.00
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CANTOR FITZGERALD AND CO USD/EUR26 Oct 2015 28 Oct 2015

1,450,000.000 5,571.5898.500000Local1.000000
98.500000 5,571.58 0.00Base

0.00
0.00
0.00 1,428,250.00

1,428,250.00

CANTOR FITZGERALD AND CO USD/EUR27 Oct 2015 705 Nov 2015

1,280,000.000 5,141.9298.000000Local1.000000
98.000000 5,141.92 0.00Base

0.00
0.00
0.00 1,254,400.00

1,254,400.00
B4JTWXII2 Total

0.00 0.0013,391.00 3,403,525.003,460,000.000 Local

13,391.00 0.00 0.00 3,403,525.00Base

CANTOR FITZGERALD AND CO USD/EURN6497TAA6 REP OF ANGOLA (NORTHERN 07 Oct 20157%   16 Aug 2019 09 Oct 2015

900,000.000 9,275.0098.375000Local
900,000.000

1.000000
98.375000 9,275.00 0.00Base

0.00
0.00
0.00 885,375.00

885,375.00

DEUTSCHE BANK AG USD/EURP2867KAE6 COLBUN SA 10 Nov 20154.5%   10 Jul 2024 16 Nov 2015

1,735,000.000 27,326.25100.625000Local1.000000
100.625000 27,326.25 0.00Base

0.00
0.00
0.00 1,745,843.75

1,745,843.75

BARCLAYS CAPITAL USD/EURY20721BJ7 REPUBLIC OF INDONESIA 14 Dec 20155.875%   15 Jan 2024 17 Dec 2015

1,600,000.000 39,688.89105.500000Local1.000000
105.500000 39,688.89 0.00Base

0.00
0.00
0.00 1,688,000.00

1,688,000.00

DEUTSCHE BANK AG USD/EURY68856AN6 PETRONAS CAPITAL LTD 03 Nov 20153.5%   18 Mar 2025 06 Nov 2015

1,190,000.000 5,553.3396.723000Local1.000000
96.723000 5,553.33 0.00Base

0.00
0.00
0.00 1,151,003.70

1,151,003.70

BARCLAYS CAPITAL USD/EUR04 Nov 2015 413 Nov 2015

1,090,000.000 5,404.5897.314000Local1.000000
97.314000 5,404.58 0.00Base

0.00
0.00
0.00 1,060,722.60

1,060,722.60

BARCLAYS CAPITAL USD/EUR05 Nov 2015 10 Nov 2015

1,230,000.000 6,218.3397.092000Local1.000000
97.092000 6,218.33 0.00Base

0.00
0.00
0.00 1,194,231.60

1,194,231.60
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NOMURA INTERNATIONAL PLC USD/EUR09 Dec 2015

1,775,000.000 14,840.9796.911000Local1.000000
96.911000 14,840.97 0.00Base

0.00
0.00
0.00 1,720,170.25

1,720,170.25

NOMURA INTERNATIONAL PLC USD/EUR09 Dec 2015 CANCEL

-1,775,000.000 -14,840.9796.911000Local1.000000
96.911000 -14,840.97 0.00Base

0.00
0.00
0.00 -1,720,170.25

-1,720,170.25

NOMURA SECURITIES INTERNATIONAL INC USD/EUR09 Dec 2015 721 Dec 2015

1,775,000.000 14,840.9796.911000Local1.000000
96.911000 14,840.97 0.00Base

0.00
0.00
0.00 1,720,170.25

1,720,170.25
Y68856AN6 Total

0.00 0.0032,017.21 5,126,128.155,285,000.000 Local

32,017.21 0.00 0.00 5,126,128.15Base

354,793.1950,405,000.000 Local
354,793.198,865,000.000 Base

0.00
0.00

0.00
0.00

43,300,397.40
43,300,397.40

US DOLLAR Total

FIXED INCOME  Total
47,065,900,000.000

9,435,000.000 Base 658,347.83 0.00 0.00 71,587,783.06

118,131,598.680.000.00658,347.83

47,112,444,189.880

9,435,000.000

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 2125



NHIR
December 31, 2015

FUND:
View Date:to January 19, 2016

STANDISHSales Report by Report Date
STANDISH MELLON ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20150.164% 31 Dec 2030 07 Oct 2015

STIF FUND

2,939,577.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,939,577.75

2,939,577.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Oct 20150.171% 31 Dec 2030 09 Oct 2015

STIF FUND

974,626.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 974,626.41

974,626.41

STATE STREET BANK AND TRUST USD/CSW14 Oct 201531 Dec 2030 14 Oct 2015

STIF FUND

1,730,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,730,000.00

1,730,000.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Oct 20150.176% 31 Dec 2030 15 Oct 2015

STIF FUND

905,377.120 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 905,377.12

905,377.12

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 20 Oct 20150.169% 31 Dec 2030 20 Oct 2015

STIF FUND

3,733,659.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,733,659.67

3,733,659.67

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.193% 31 Dec 2030 27 Oct 2015

STIF FUND

5,386,580.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,386,580.31

5,386,580.31

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Oct 20150.187% 31 Dec 2030 28 Oct 2015

STIF FUND

929,950.750 0.00100.000000Local1.000000 0.00 0.00 929,950.75
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FUND:
View Date:to January 19, 2016

STANDISHSales Report by Report Date
STANDISH MELLON ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 929,950.75

STATE STREET BANK AND TRUST USD/CSW30 Oct 201531 Dec 2030 30 Oct 2015

STIF FUND

1,486,613.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,486,613.73

1,486,613.73

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Nov 20150.182% 31 Dec 2030 03 Nov 2015

STIF FUND

1,057,517.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,057,517.09

1,057,517.09

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Nov 20150.185% 31 Dec 2030 05 Nov 2015

STIF FUND

3,318,909.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,318,909.30

3,318,909.30

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Nov 20150.188% 31 Dec 2030 09 Nov 2015

STIF FUND

599,262.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 599,262.34

599,262.34

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Nov 20150.187% 31 Dec 2030 10 Nov 2015

STIF FUND

3,846,017.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,846,017.54

3,846,017.54

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Dec 20151.000% 31 Dec 2030 10 Dec 2015

STIF FUND

1,594,177.450 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,594,177.45

1,594,177.45

STATE STREET BANK AND TRUST USD/CSW11 Dec 201531 Dec 2030 11 Dec 2015

STIF FUND

1,863,469.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,863,469.84

1,863,469.84
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STANDISHSales Report by Report Date
STANDISH MELLON ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW15 Dec 201531 Dec 2030 15 Dec 2015

STIF FUND

223,379.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 223,379.21

223,379.21

STATE STREET BANK AND TRUST USD/CSW16 Dec 201531 Dec 2030 16 Dec 2015

STIF FUND

3,277,121.240 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,277,121.24

3,277,121.24

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Dec 20150.193% 31 Dec 2030 18 Dec 2015

STIF FUND

79,854.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 79,854.15

79,854.15

STATE STREET BANK AND TRUST USD/CSW29 Dec 201531 Dec 2030 29 Dec 2015

STIF FUND

729,639.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 729,639.94

729,639.94
86199E9B7 Total

0.00 0.000.00 34,675,733.8434,675,733.840 Local

0.00 0.00 0.00 34,675,733.84Base

0.0034,675,733.840 Local
0.00Base

0.00
0.00

0.00
0.00

34,675,733.84
34,675,733.84

US DOLLAR Total

CASH EQUIVALENTS  Total
34,675,733.840

Base 0.00 0.00 0.00 34,675,733.84

FIXED INCOME
ARGENTINE PESO

BARCLAYS CAPITAL USD/EURB0XPRHII3 REPUBLIC OF ARGENTINA 12 Nov 20151%   31 Dec 2033 17 Nov 2015
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STANDISHSales Report by Report Date
STANDISH MELLON ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

40,000.000 0.00483.000000Local14.000000
34.500000 0.00 0.00Base

0.00
0.00
0.00 193,200.00

13,800.00

0.0040,000.000 Local
0.00Base

0.00
0.00

0.00
0.00

193,200.00
13,800.00

ARGENTINE PESO Total

BRAZILIAN REAL

MERRILL LYNCH INTERNATIONAL BANK BRL/BR1ACI01RFT5 NOTA DO TESOURO NACIONAL 13 Oct 201510%   01 Jan 2023 15 Oct 2015

830,000.000 0.00789.491628Local3.833200
205.961502 0.00 0.00Base

0.00
0.00
0.00 6,552,780.52

1,709,480.48

MERRILL LYNCH INTERNATIONAL BANK BRL/BR115 Oct 2015 19 Oct 2015

875,000.000 0.00796.573186Local3.844650
207.190040 0.00 0.00Base

0.00
0.00
0.00 6,970,015.38

1,812,912.86
ACI01RFT5 Total

0.00 0.000.00 13,522,795.901,705,000.000 Local

0.00 0.00 0.00 3,522,393.34Base

0.001,705,000.000 Local
0.00Base

0.00
0.00

0.00
0.00

13,522,795.90
3,522,393.34

BRAZILIAN REAL Total

MALAYSIAN RINGGIT

MATURITY MYR/MY4ACI01UQD1 MALAYSIA GOVERNMENT 15 Oct 20153.197%   15 Oct 2015 15 Oct 2015

21,360,000.000 0.00100.000000Local4.120750
24.267427 0.00 0.00Base

0.00
0.00
0.00 21,360,000.00

5,183,522.41

0.0021,360,000.000 Local
0.00Base

0.00
0.00

0.00
0.00

21,360,000.00
5,183,522.41

MALAYSIAN RINGGIT Total

POLISH ZLOTY

MATURITY PLN/PL3B039PMII3 POLAND GOVERNMENT BOND 24 Oct 20156.25%   24 Oct 2015 24 Oct 2015
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STANDISHSales Report by Report Date
STANDISH MELLON ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

25,600,000.000 0.00100.000000Local3.866450
25.863518 0.00 0.00Base

0.00
0.00
0.00 25,600,000.00

6,621,060.66

0.0025,600,000.000 Local
0.00Base

0.00
0.00

0.00
0.00

25,600,000.00
6,621,060.66

POLISH ZLOTY Total

SOUTH AFRICAN RAND

BARCLAYS CAPITAL ZAR/EUR989RJPII3 REPUBLIC OF SOUTH AFRICA 19 Nov 20157%   28 Feb 2031 24 Nov 2015

30,575,000.000 498,415.3184.269560Local14.015000
6.012812 35,562.99 0.00Base

0.00
0.00
0.00 25,765,417.97

1,838,417.27

BARCLAYS CAPITAL ZAR/EUR20 Nov 2015 25 Nov 2015

22,085,000.000 364,252.3284.444840Local13.942250
6.056758 26,125.79 0.00Base

0.00
0.00
0.00 18,649,642.91

1,337,635.10
989RJPII3 Total

0.00 0.00862,667.63 44,415,060.8852,660,000.000 Local

61,688.78 0.00 0.00 3,176,052.37Base

CREDIT SUISSE SECURITIES (EUROPE) L ZAR/EURB1W32LII9 REPUBLIC OF SOUTH AFRICA 19 Nov 20156.25%   31 Mar 2036

12,755,000.000 120,124.0474.447380Local14.025500
5.308002 8,564.69 0.00Base

0.00
0.00
0.00 9,495,763.32

677,035.64

CREDIT SUISSE SECURITIES (EUROPE) L ZAR/EUR19 Nov 2015 CANCEL

-12,755,000.000 -120,124.0474.447380Local14.025500
5.308002 -8,564.69 0.00Base

0.00
0.00
0.00 -9,495,763.32

-677,035.64

CREDIT SUISSE LONDON BRANCH (GFX) ZAR/EUR19 Nov 2015 24 Nov 2015

12,755,000.000 120,124.0474.447380Local14.015000
5.311979 8,571.11 0.00Base

0.00
0.00
0.00 9,495,763.32

677,542.87

MERRILL LYNCH INTERNATIONAL BANK ZAR/EUR11 Dec 2015 17 Dec 2015

27,390,000.000 365,826.3261.602590Local15.777150
3.904545 23,187.10 0.00Base

0.00
0.00
0.00 16,872,949.40

1,069,454.84

MERRILL LYNCH INTERNATIONAL BANK ZAR/EUR11 Dec 2015 17 Dec 2015

Books Closed Prepared by State StreetPage 2130



NHIR
December 31, 2015

FUND:
View Date:to January 19, 2016

STANDISHSales Report by Report Date
STANDISH MELLON ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

32,910,000.000 439,552.5461.657720Local15.777150
3.908039 27,860.07 0.00Base

0.00
0.00
0.00 20,291,555.65

1,286,135.69

BANK OF AMERICA INTL NY UNITED STAT ZAR/EUR11 Dec 2015

27,390,000.000 365,826.3261.602590Local15.777150
3.904545 23,187.10 0.00Base

0.00
0.00
0.00 16,872,949.40

1,069,454.84

BANK OF AMERICA INTL NY UNITED STAT ZAR/EUR11 Dec 2015 CANCEL

-27,390,000.000 -365,826.3261.602590Local15.777150
3.904545 -23,187.10 0.00Base

0.00
0.00
0.00 -16,872,949.40

-1,069,454.84

BANK OF AMERICA INTL NY UNITED STAT ZAR/EUR11 Dec 2015

32,910,000.000 439,552.5461.657720Local15.777150
3.908039 27,860.07 0.00Base

0.00
0.00
0.00 20,291,555.65

1,286,135.69

BANK OF AMERICA INTL NY UNITED STAT ZAR/EUR11 Dec 2015 CANCEL

-32,910,000.000 -439,552.5461.657720Local15.777150
3.908039 -27,860.07 0.00Base

0.00
0.00
0.00 -20,291,555.65

-1,286,135.69
B1W32LII9 Total

0.00 0.00925,502.90 46,660,268.3773,055,000.000 Local

59,618.28 0.00 0.00 3,033,133.40Base

BARCLAYS CAPITAL ZAR/EURS69124FF7 REPUBLIC OF SOUTH AFRICA 05 Nov 201510.5%   21 Dec 2026 10 Nov 2015

4,430,000.000 180,962.40114.676140Local13.905500
8.246819 13,013.73 0.00Base

0.00
0.00
0.00 5,080,153.00

365,334.07

BARCLAYS CAPITAL ZAR/EUR05 Nov 2015 10 Nov 2015

1,865,000.000 76,183.94114.676140Local13.905500
8.246819 5,478.69 0.00Base

0.00
0.00
0.00 2,138,710.01

153,803.17

HSBC SECURITIES (USA) INC. ZAR/EUR06 Nov 2015 12 Nov 2015

4,670,000.000 193,453.35113.862640Local14.199750
8.018637 13,623.72 0.00Base

0.00
0.00
0.00 5,317,385.29

374,470.34

HSBC SECURITIES (USA) INC. ZAR/EUR06 Nov 2015 12 Nov 2015

1,590,000.000 65,865.27113.862640Local14.199750 0.00 0.00 1,810,415.98
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STANDISHSales Report by Report Date
STANDISH MELLON ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

8.018637 4,638.48 0.00Base 0.00 127,496.33

HSBC SECURITIES (USA) INC. ZAR/EUR12 Nov 2015 17 Nov 2015

1,600,000.000 68,580.80113.459850Local14.288400
7.940697 4,799.75 0.00Base

0.00
0.00
0.00 1,815,357.60

127,051.15

HSBC SECURITIES (USA) INC. ZAR/EUR19 Nov 2015 23 Nov 2015

3,555,000.000 158,513.90114.659010Local14.025500
8.175039 11,301.84 0.00Base

0.00
0.00
0.00 4,076,127.81

290,622.63
S69124FF7 Total

0.00 0.00743,559.66 20,238,149.6917,710,000.000 Local

52,856.21 0.00 0.00 1,438,777.69Base

2,531,730.19143,425,000.000 Local
174,163.27Base

0.00
0.00

0.00
0.00

111,313,478.94
7,647,963.46

SOUTH AFRICAN RAND Total

US DOLLAR

THE BANK OF NY/DBAG LONDON GLOBAL USD/DTC00105DAE5 AES GENER SA 10 Nov 20155%   14 Jul 2025 16 Nov 2015

720,000.000 12,200.00100.250000Local1.000000
100.250000 12,200.00 0.00Base

0.00
0.00
0.00 721,800.00

721,800.00

EXCHANGE OFFER (NON CASH) USD/DTC01609WAH5 ALIBABA GROUP HOLDING 25 Nov 20153.6%   28 Nov 2024

1,660,000.000 29,382.0099.841000Local1.000000
99.841000 29,382.00 0.00Base

0.00
0.00
0.00 1,657,360.60

1,657,360.60

EXCHANGE OFFER (NON CASH) USD/DTC25 Nov 2015 CANCEL

-1,660,000.000 -29,382.0099.841000Local1.000000
99.841000 -29,382.00 0.00Base

0.00
0.00
0.00 -1,657,360.60

-1,657,360.60

EXCHANGE OFFER (NON CASH) USD/DTC25 Nov 2015 25 Nov 2015

1,660,000.000 29,382.0099.841000Local1.000000
99.841000 29,382.00 0.00Base

0.00
0.00
0.00 1,657,360.60

1,657,360.60
01609WAH5 Total

0.00 0.0029,382.00 1,657,360.601,660,000.000 Local
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STANDISH MELLON ASSET MANAGEMENT

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

29,382.00 0.00 0.00 1,657,360.60Base

MORGAN STANLEY CO INCORPORATED USD/DTC05968LAG7 BANCOLOMBIA SA 09 Dec 20155.95%   03 Jun 2021 14 Dec 2015

2,845,000.000 5,172.37104.750000Local1.000000
104.750000 5,172.37 0.00Base

0.00
0.00
0.00 2,980,137.50

2,980,137.50

J P MORGAN CHASE/J P MORGAN INTL USD/DTC105756BU3 FED REPUBLIC OF BRAZIL 14 Oct 20152.625%   05 Jan 2023 19 Oct 2015

215,000.000 1,630.4284.250000Local1.000000
84.250000 1,630.42 0.00Base

0.00
0.00
0.00 181,137.50

181,137.50

THE BANK OF NY/DBAG LONDON GLOBAL USD/DTC105756BV1 FED REPUBLIC OF BRAZIL 14 Oct 20154.25%   07 Jan 2025 19 Oct 2015

4,300,000.000 51,779.1789.660000Local1.000000
89.660000 51,779.17 0.00Base

0.00
0.00
0.00 3,855,380.00

3,855,380.00

MORGAN STANLEY CO INCORPORATED USD/DTC200447AC4 COMISION FED DE ELECTRIC 28 Oct 20155.75%   14 Feb 2042 02 Nov 2015

485,000.000 6,042.2995.000000Local1.000000
95.000000 6,042.29 0.00Base

0.00
0.00
0.00 460,750.00

460,750.00

MORGAN STANLEY CO INCORPORATED USD/DTC21987DAD6 CORP FINANCIERA DE DESAR 09 Dec 20154.75%   15 Jul 2025 14 Dec 2015

3,520,000.000 69,202.2299.250000Local1.000000
99.250000 69,202.22 0.00Base

0.00
0.00
0.00 3,493,600.00

3,493,600.00

THE BANK OF NY/DBAG LONDON GLOBAL USD/DTC29246TAA7 EMPRESA ELECTRICA ANGAMO 10 Nov 20154.875%   25 May 2029 16 Nov 2015

1,050,000.000 24,314.0692.700000Local1.000000
92.700000 24,314.06 0.00Base

0.00
0.00
0.00 973,350.00

973,350.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC374422AD5 REPUBLIC OF GHANA 09 Oct 201510.75%   14 Oct 2030 15 Oct 2015

865,000.000 258.30103.100000Local
865,000.000

1.000000
103.100000 258.30 0.00Base

0.00
0.00
0.00 891,815.00

891,815.00

MORGAN STANLEY CO INCORPORATED USD/DTC455780AZ9 REPUBLIC OF INDONESIA 30 Oct 20157.75%   17 Jan 2038 04 Nov 2015

2,930,000.000 67,491.74122.750000Local1.000000
122.750000 67,491.74 0.00Base

0.00
0.00
0.00 3,596,575.00

3,596,575.00
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October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

JP MORGAN CHASE BANK/HSBCSI USD/DTC48668JAA8 KAZAGRO NATL MGMT HLDNG 23 Oct 20154.625%   24 May 2023 28 Oct 2015

310,000.000 6,133.2682.000000Local1.000000
82.000000 6,133.26 0.00Base

0.00
0.00
0.00 254,200.00

254,200.00

MORGAN STANLEY CO INCORPORATED USD/DTC23 Oct 2015 28 Oct 2015

600,000.000 11,870.8382.000000Local1.000000
82.000000 11,870.83 0.00Base

0.00
0.00
0.00 492,000.00

492,000.00

JP MORGAN CHASE BANK/HSBCSI USD/DTC03 Nov 2015 06 Nov 2015

220,000.000 4,578.7582.000000Local1.000000
82.000000 4,578.75 0.00Base

0.00
0.00
0.00 180,400.00

180,400.00

CANTOR FITZGERALD + CO USD/DTC03 Nov 2015 06 Nov 2015

1,050,000.000 21,853.1381.750000Local1.000000
81.750000 21,853.13 0.00Base

0.00
0.00
0.00 858,375.00

858,375.00

JP MORGAN CHASE BANK/HSBCSI USD/DTC04 Nov 2015 09 Nov 2015

555,000.000 11,764.8482.000000Local1.000000
82.000000 11,764.84 0.00Base

0.00
0.00
0.00 455,100.00

455,100.00
48668JAA8 Total

0.00 0.0056,200.81 2,240,075.002,735,000.000 Local

56,200.81 0.00 0.00 2,240,075.00Base

CANTOR FITZGERALD + CO USD/DTC629598AS2 NACIONAL FINANCIERA SNC 09 Nov 20153.375%   05 Nov 2020

930,000.000 697.5099.500000Local1.000000
99.500000 697.50 0.00Base

0.00
0.00
0.00 925,350.00

925,350.00

CANTOR FITZGERALD + CO USD/DTC09 Nov 2015 CANCEL

-930,000.000 -697.5099.500000Local1.000000
99.500000 -697.50 0.00Base

0.00
0.00
0.00 -925,350.00

-925,350.00

CANTOR FITZGERALD + CO USD/DTC09 Nov 2015

930,000.000 697.5099.500000Local1.000000
99.500000 697.50 0.00Base

0.00
0.00
0.00 925,350.00

925,350.00

CANTOR FITZGERALD + CO USD/DTC09 Nov 2015 CANCEL
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October 1, 2015

Price Interest
Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

-930,000.000 -697.5099.500000Local1.000000
99.500000 -697.50 0.00Base

0.00
0.00
0.00 -925,350.00

-925,350.00

CANTOR FITZGERALD + CO USD/DTC12 Nov 2015

1,320,000.000 1,485.0099.625000Local1.000000
99.625000 1,485.00 0.00Base

0.00
0.00
0.00 1,315,050.00

1,315,050.00

CANTOR FITZGERALD + CO USD/DTC12 Nov 2015 CANCEL

-1,320,000.000 -1,485.0099.625000Local1.000000
99.625000 -1,485.00 0.00Base

0.00
0.00
0.00 -1,315,050.00

-1,315,050.00

CANTOR FITZGERALD + CO USD/DTC09 Nov 2015 13 Nov 2015

930,000.000 697.5099.500000Local1.000000
99.500000 697.50 0.00Base

0.00
0.00
0.00 925,350.00

925,350.00

CANTOR FITZGERALD + CO USD/DTC12 Nov 2015 17 Nov 2015

1,320,000.000 1,485.0099.625000Local1.000000
99.625000 1,485.00 0.00Base

0.00
0.00
0.00 1,315,050.00

1,315,050.00

PERSHING LLC USD/DTC24 Nov 2015 30 Nov 2015

1,140,000.000 2,671.8899.250000Local1.000000
99.250000 2,671.88 0.00Base

0.00
0.00
0.00 1,131,450.00

1,131,450.00
629598AS2 Total

0.00 0.004,854.38 3,371,850.003,390,000.000 Local

4,854.38 0.00 0.00 3,371,850.00Base

THE BANK OF NY/DBAG LONDON GLOBAL USD/DTC760942BB7 REPUBLICA ORIENT URUGUAY 09 Nov 20154.375%   27 Oct 2027 13 Nov 2015

4,000,000.000 7,777.7898.100000Local
4,000,000.000

1.000000
98.100000 7,777.78 0.00Base

0.00
0.00
0.00 3,924,000.00

3,924,000.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC85227SAQ9 REPUBLIC OF SRI LANKA 09 Dec 20156.85%   03 Nov 2025 14 Dec 2015

450,000.000 3,510.6394.250000Local1.000000
94.250000 3,510.63 0.00Base

0.00
0.00
0.00 424,125.00

424,125.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/DTC17 Dec 2015 22 Dec 2015

1,150,000.000 10,722.1593.429000Local1.000000 0.00 0.00 1,074,433.50
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

93.429000 10,722.15 0.00Base 0.00 1,074,433.50
85227SAQ9 Total

0.00 0.0014,232.78 1,498,558.501,600,000.000 Local

14,232.78 0.00 0.00 1,498,558.50Base

BANK OF AMERICA SECURITIES LLC USD/DTC875840AA8 TANNER S FINANCIEROS SA 05 Nov 20154.375%   13 Mar 2018 10 Nov 2015

1,840,000.000 12,745.83100.312500Local1.000000
100.312500 12,745.83 0.00Base

0.00
0.00
0.00 1,845,750.00

1,845,750.00

BARCLAYS BANK PLC LONDON BRANCH USD/DTC09 Nov 2015 12 Nov 2015

280,000.000 2,007.6499.500000Local1.000000
99.500000 2,007.64 0.00Base

0.00
0.00
0.00 278,600.00

278,600.00

BARCLAYS BANK PLC LONDON BRANCH USD/DTC10 Nov 2015 16 Nov 2015

280,000.000 2,143.7599.500000Local1.000000
99.500000 2,143.75 0.00Base

0.00
0.00
0.00 278,600.00

278,600.00

BARCLAYS BANK PLC LONDON BRANCH USD/DTC12 Nov 2015 17 Nov 2015

380,000.000 2,955.5599.500000Local1.000000
99.500000 2,955.55 0.00Base

0.00
0.00
0.00 378,100.00

378,100.00

BARCLAYS BANK PLC LONDON BRANCH USD/DTC17 Nov 2015 20 Nov 2015

255,000.000 2,076.3099.500000Local1.000000
99.500000 2,076.30 0.00Base

0.00
0.00
0.00 253,725.00

253,725.00
875840AA8 Total

0.00 0.0021,929.07 3,034,775.003,035,000.000 Local

21,929.07 0.00 0.00 3,034,775.00Base

JP MORGAN CHASE BANK/HSBCSI USD/DTC900123BJ8 REPUBLIC OF TURKEY 29 Oct 20156%   14 Jan 2041 03 Nov 2015

650,000.000 11,808.33105.750000Local1.000000
105.750000 11,808.33 0.00Base

0.00
0.00
0.00 687,375.00

687,375.00

BNY MELLON/NOMURA INT'L PLC REPO USD/DTC900123CB4 REPUBLIC OF TURKEY 07 Oct 20154.875%   16 Apr 2043 13 Oct 2015

3,900,000.000 93,478.1389.000000Local1.000000
89.000000 93,478.13 0.00Base

0.00
0.00
0.00 3,471,000.00

3,471,000.00
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BNP PARIBAS SECURITIES CORP./FIXED USD/DTC900123CF5 REPUBLIC OF TURKEY 29 Oct 20155.75%   22 Mar 2024 03 Nov 2015

545,000.000 3,568.99108.271000Local1.000000
108.271000 3,568.99 0.00Base

0.00
0.00
0.00 590,076.95

590,076.95

TENDER OFFER USD/EUR981WCXII0 KAZMUNAYGAS NATIONAL CO 10 Dec 20157%   05 May 2020 10 Dec 2015

540,000.000 3,675.00104.750000Local1.000000
104.750000 3,675.00 0.00Base

0.00
0.00
0.00 565,650.00

565,650.00

EXCHANGE OFFER (NON CASH) USD/EURG01719AA4 ALIBABA GROUP HOLDING 07 Dec 20153.125%   28 Nov 2021

1,720,000.000 26,875.0097.037486Local1.000000
97.037486 26,875.00 0.00Base

0.00
0.00
0.00 1,669,044.76

1,669,044.76

EXCHANGE OFFER (NON CASH) USD/EUR07 Dec 2015 CANCEL

-1,720,000.000 -26,875.0097.037486Local1.000000
97.037486 -26,875.00 0.00Base

0.00
0.00
0.00 -1,669,044.76

-1,669,044.76

EXCHANGE OFFER USD/EUR07 Dec 2015

1,720,000.000 26,875.0096.942000Local1.000000
96.942000 26,875.00 0.00Base

0.00
0.00
0.00 1,667,402.40

1,667,402.40

EXCHANGE OFFER USD/EUR07 Dec 2015 CANCEL

-1,720,000.000 -26,875.0096.942000Local1.000000
96.942000 -26,875.00 0.00Base

0.00
0.00
0.00 -1,667,402.40

-1,667,402.40

EXCHANGE OFFER USD/EUR07 Dec 2015

1,720,000.000 26,875.0097.037486Local1.000000
97.037486 26,875.00 0.00Base

0.00
0.00
0.00 1,669,044.76

1,669,044.76

EXCHANGE OFFER USD/EUR07 Dec 2015 CANCEL

-1,720,000.000 -26,875.0097.037486Local1.000000
97.037486 -26,875.00 0.00Base

0.00
0.00
0.00 -1,669,044.76

-1,669,044.76

EXCHANGE OFFER USD/EUR07 Dec 2015 07 Dec 2015

1,720,000.000 26,875.0096.942000Local1.000000
96.942000 26,875.00 0.00Base

0.00
0.00
0.00 1,667,402.40

1,667,402.40
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G01719AA4 Total

0.00 0.0026,875.00 1,667,402.401,720,000.000 Local

26,875.00 0.00 0.00 1,667,402.40Base

PRINCIPAL PAYMENTS CORP BDS USD/EURN6497TAA6 REP OF ANGOLA (NORTHERN 16 Nov 20157%   16 Aug 2019

56,250.000 0.00100.000000Local
56,250.000

1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 56,250.00

56,250.00

PRINCIPAL PAYMENTS CORP BDS USD/EUR16 Nov 2015 CANCEL

-56,250.000 0.00100.000000Local
56,250.000

1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -56,250.00

-56,250.00

PRINCIPAL PAYMENTS CORP BDS USD/EUR16 Nov 2015 16 Nov 2015

56,250.000 0.00100.000000Local
900,000.000

1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 56,250.00

56,250.00
N6497TAA6 Total

0.00 0.000.00 56,250.0056,250.000 Local

0.00 0.00 0.00 56,250.001,012,500.000 Base

TENDER OFFER USD/EURP14486AJ6 BANCO NAC DE DESEN ECONO 01 Dec 20155.75%   26 Sep 2023 01 Dec 2015

1,310,000.000 13,391.1193.070000Local1.000000
93.070000 13,391.11 0.00Base

0.00
0.00
0.00 1,219,217.00

1,219,217.00

BARCLAYS CAPITAL USD/EURP30179AM0 COMISION FED DE ELECTRIC 28 Oct 20154.875%   15 Jan 2024 02 Nov 2015

1,520,000.000 22,024.17102.500000Local1.000000
102.500000 22,024.17 0.00Base

0.00
0.00
0.00 1,558,000.00

1,558,000.00

CITIGROUP GLOBAL MARKETS INC. USD/EURP37115AE5 EMPRESA NACIONAL DE TELE 09 Nov 20154.875%   30 Oct 2024 12 Nov 2015

3,010,000.000 4,891.25101.250000Local
3,010,000.000

1.000000
101.250000 4,891.25 0.00Base

0.00
0.00
0.00 3,047,625.00

3,047,625.00

BANK OF AMERICA INTL NY UNITED STAT USD/EURP89708AA2 TANNER S FINANCIEROS SA 05 Nov 20154.375%   13 Mar 2018 10 Nov 2015

305,000.000 2,112.76100.312500Local1.000000
100.312500 2,112.76 0.00Base

0.00
0.00
0.00 305,953.13

305,953.13
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BARCLAYS CAPITAL USD/EUR09 Nov 2015 12 Nov 2015

50,000.000 358.5199.500000Local1.000000
99.500000 358.51 0.00Base

0.00
0.00
0.00 49,750.00

49,750.00

BARCLAYS CAPITAL USD/EUR10 Nov 2015 16 Nov 2015

50,000.000 382.8199.500000Local1.000000
99.500000 382.81 0.00Base

0.00
0.00
0.00 49,750.00

49,750.00

BARCLAYS CAPITAL USD/EUR17 Nov 2015 20 Nov 2015

95,000.000 773.5299.500000Local1.000000
99.500000 773.52 0.00Base

0.00
0.00
0.00 94,525.00

94,525.00
P89708AA2 Total

0.00 0.003,627.60 499,978.13500,000.000 Local

3,627.60 0.00 0.00 499,978.13Base

CITIGROUP GLOBAL MARKETS INC. USD/EURY2029SAH7 REPUBLIC OF SRI LANKA 02 Dec 20155.875%   25 Jul 2022 07 Dec 2015

675,000.000 14,540.6394.250000Local1.000000
94.250000 14,540.63 0.00Base

0.00
0.00
0.00 636,187.50

636,187.50

TENDER OFFER USD/EURY44709AD8 KAZMUNAYGAS NATIONAL CO 18 Nov 20156%   07 Nov 2044 24 Nov 2015

2,485,000.000 7,040.8387.500000Local1.000000
87.500000 7,040.83 0.00Base

0.00
0.00
0.00 2,174,375.00

2,174,375.00

BARCLAYS CAPITAL USD/EURY9374MAF0 SOCIALIST REP OF VIETNAM 08 Dec 20156.75%   29 Jan 2020 11 Dec 2015

1,200,000.000 29,700.00110.250000Local1.000000
110.250000 29,700.00 0.00Base

0.00
0.00
0.00 1,323,000.00

1,323,000.00

BARCLAYS CAPITAL USD/EUR10 Dec 2015 15 Dec 2015

1,240,000.000 31,620.00110.125000Local1.000000
110.125000 31,620.00 0.00Base

0.00
0.00
0.00 1,365,550.00

1,365,550.00
Y9374MAF0 Total

0.00 0.0061,320.00 2,688,550.002,440,000.000 Local

61,320.00 0.00 0.00 2,688,550.00Base
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638,708.4352,701,250.000 Local
638,708.438,887,500.000 Base

0.00
0.00

0.00
0.00

51,742,851.08
51,742,851.08

US DOLLAR Total

FIXED INCOME  Total
244,831,250.000

8,887,500.000 Base 812,871.70 0.00 0.00 74,731,590.95

SHORT TERM MATURITIES
US DOLLAR

MATURITY USD/FED912796GL7 DTD 00155 29 Oct 2015 40.01%   29 Oct 2015 02 Nov 2015

510,000.000 69.27100.000000Local1.000000
100.000000 69.27 0.00Base

0.00
0.00
0.00 509,930.73

509,930.73

69.27510,000.000 Local
69.27Base

0.00
0.00

0.00
0.00

509,930.73
509,930.73

US DOLLAR Total

SHORT TERM MATURITIES  Total
510,000.000

Base 69.27 0.00 0.00 509,930.73

109,917,255.520.000.00812,940.97

280,016,983.840

8,887,500.000

SALES Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

86,564.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 86,564.05

86,564.05

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Nov 20150.191% 31 Dec 2030 13 Nov 2015

STIF FUND

519.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 519.11

519.11

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Nov 20150.189% 31 Dec 2030 18 Nov 2015

STIF FUND

58.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 58.73

58.73

STATE STREET BANK AND TRUST USD/CSW24 Nov 201531 Dec 2030 24 Nov 2015

STIF FUND

409,702.810 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 409,702.81

409,702.81

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20150.196% 31 Dec 2030 30 Nov 2015

STIF FUND

29,033.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 29,033.25

29,033.25

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

175.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 175.44

175.44

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Dec 20150.207% 31 Dec 2030 11 Dec 2015

STIF FUND

514.080 0.00100.000000Local1.000000 0.00 0.00 514.08
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100.000000 0.00 0.00Base 0.00 514.08

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Dec 20150.223% 31 Dec 2030 16 Dec 2015

STIF FUND

23,022.090 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,022.09

23,022.09

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.272% 31 Dec 2030 21 Dec 2015

STIF FUND

42,181.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 42,181.63

42,181.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Dec 20150.279% 31 Dec 2030 23 Dec 2015

STIF FUND

160,529.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 160,529.46

160,529.46

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Dec 20150.282% 31 Dec 2030 24 Dec 2015

STIF FUND

962,702.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 962,702.28

962,702.28

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 28 Dec 20150.285% 31 Dec 2030 28 Dec 2015

STIF FUND

1,157,461.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,157,461.62

1,157,461.62

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20150.295% 31 Dec 2030 30 Dec 2015

STIF FUND

1,441,595.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,441,595.07

1,441,595.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 31 Dec 20150.296% 31 Dec 2030 31 Dec 2015

STIF FUND

896,027.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 896,027.99

896,027.99
86199E9B7 Total
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0.00 0.000.00 5,210,087.615,210,087.610 Local

0.00 0.00 0.00 5,210,087.61Base

0.005,210,087.610 Local
0.00Base

0.00
0.00

0.00
0.00

5,210,087.61
5,210,087.61

US DOLLAR Total

CASH EQUIVALENTS  Total
5,210,087.610

Base 0.00 0.00 0.00 5,210,087.61

EQUITY
BRAZILIAN REAL

MORGAN STANLEY CO INCORPORATED BRL/BR3B9N3SQ902 BB SEGURIDADE PARTICIPACOES 30 Dec 2015 0.01COMMON STOCK OPEN

10,003.000 0.0024.068300Local3.990050
6.032080 0.00 90.51Base

361.13
19.61
78.25 241,194.58

60,449.01

0.0010,003.000 Local
0.00Base

361.13
90.51

78.25
19.61

241,194.58
60,449.01

BRAZILIAN REAL Total

CANADIAN DOLLAR

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN867224958 SUNCOR ENERGY INC 06 Nov 2015 0.02COMMON STOCK 12 Nov 2015

6,290.000 0.0039.208100Local1.329950
29.480883 0.00 141.89Base

188.70
0.00
0.00 246,807.65

185,576.64

INSTINET LLC CAD/CAN19 Nov 2015 0.0224 Nov 2015

4,140.000 0.0036.985900Local1.326650
27.879169 0.00 93.62Base

124.20
0.00
0.00 153,245.83

115,513.38

BNY CONVERGEX EXECUTION SOLUTIONS L CAD/CAN20 Nov 2015 0.0125 Nov 2015

7,802.000 0.0036.737700Local1.333800
27.543635 0.00 116.99Base

156.04
0.00
0.00 286,783.58

215,012.43

J P MORGAN SECURITIES INC CAD/CAN30 Dec 2015 0.02OPEN
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6,061.000 0.0035.769600Local1.388300
25.765036 0.00 130.97Base

181.83
0.00
0.00 216,981.38

156,292.86
867224958 Total

650.77 0.000.00 903,818.4424,293.000 Local

0.00 483.47 0.00 672,395.31Base

0.0024,293.000 Local
0.00Base

650.77
483.47

0.00
0.00

903,818.44
672,395.31

CANADIAN DOLLAR Total

EURO CURRENCY

GERMANY

PERSHING LLC EUR/DE5598220903 DIALOG SEMICONDUCTOR PLC 05 Nov 2015 0.02COMMON STOCK GBP.001 09 Nov 2015

9,199.000 0.0037.160000Local0.920006
40.391041 0.00 185.76Base

170.90
0.00
0.00 342,005.74

371,742.95

JP MORGAN SECURITIES PLC EUR/DE523 Nov 2015 0.0525 Nov 2015

12,059.000 0.0034.492600Local0.943263
36.567320 0.00 551.20Base

519.93
0.00
0.00 416,466.19

441,516.51

JP MORGAN SECURITIES PLC EUR/DE524 Nov 2015 0.0526 Nov 2015

7,020.000 0.0034.353100Local0.939805
36.553434 0.00 320.76Base

301.45
0.00
0.00 241,460.21

256,925.86
598220903 Total

992.28 0.000.00 999,932.1428,278.000 Local

0.00 1,057.72 0.00 1,070,185.32Base

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5B1BK20909 RTL GROUP 09 Nov 2015 0.04COMMON STOCK 11 Nov 2015

3,056.000 0.0077.921500Local0.930665
83.726690 0.00 127.93Base

119.06
0.00
0.00 238,247.16

255,996.69

1,238,179.300.001,111.340.0031,334.000 Local
GERMANY Total

1,326,182.010.001,185.650.00Base
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October 1, 2015

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

SPAIN

JP MORGAN SECURITIES PLC EUR/ES5527178909 ENDESA SA 28 Dec 2015 0.02COMMON STOCK EUR1.2 31 Dec 2015

2,883.000 0.0018.208200Local0.910539
19.997167 0.00 72.07Base

65.62
0.00
0.00 52,559.86

57,723.90

JP MORGAN SECURITIES PLC EUR/ES5570594903 BANCO SANTANDER SA 29 Dec 2015 0.01COMMON STOCK EUR.5 OPEN

12,231.000 0.004.597900Local0.916926
5.014472 0.00 76.67Base

70.30
0.00
0.00 56,307.21

61,408.67

108,867.070.00135.920.0015,114.000 Local
SPAIN Total

119,132.570.00148.740.00Base

0.0046,448.000 Local
0.00Base

1,247.26
1,334.39

0.00
0.00

1,347,046.37
1,445,314.58

EURO CURRENCY Total

HONG KONG DOLLAR

MORGAN STANLEY CO INCORPORATED HKD/HK1628625907 LI + FUNG LTD 30 Dec 2015COMMON STOCK HKD.012 OPEN

12,000.000 0.005.241400Local7.750900
0.676231 0.00 12.17Base

94.35
8.76

67.84 63,058.99
8,135.70

MORGAN STANLEY CO INCORPORATED HKD/HK131 Dec 2015 OPEN

4,000.000 0.005.232100Local7.750150
0.675097 0.00 4.05Base

31.39
2.92

22.62 20,982.41
2,707.36

628625907 Total

125.74 90.460.00 84,041.4016,000.000 Local

0.00 16.22 11.68 10,843.06Base

0.0016,000.000 Local
0.00Base

125.74
16.22

90.46
11.68

84,041.40
10,843.06

HONG KONG DOLLAR Total

POUND STERLING
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Price Interest
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Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MERRILL LYNCH INTERNATIONAL GBP/GBBB9NWP9909 COUNTRYWIDE PLC 22 Oct 2015 0.01COMMON STOCK GBP.01 26 Oct 2015

19,341.000 0.004.667300Local0.649794
7.182738 0.00 138.92Base

90.27
696.14
452.35 90,812.87

139,756.40

MERRILL LYNCH INTERNATIONAL GBP/GBB23 Oct 2015 0.0127 Oct 2015

6,189.000 0.004.699300Local0.651933
7.208256 0.00 44.61Base

29.08
224.59
146.42 29,259.47

44,881.10

MERRILL LYNCH INTERNATIONAL GBP/GBB28 Oct 2015 0.0130 Oct 2015

4,954.000 0.004.700000Local0.652805
7.199700 0.00 35.66Base

23.28
179.87
117.42 23,424.50

35,882.84

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB06 Nov 2015 111 Nov 2015

28,681.000 0.004.133400Local0.663196
6.232547 0.00 89.37Base

59.27
895.29
593.75 119,203.07

179,740.33

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB09 Nov 2015 11 Nov 2015

18,641.000 0.004.154801Local0.661901
6.277073 0.00 58.50Base

38.72
586.57
388.25 77,876.61

117,655.98
B9NWP9909 Total

240.62 1,698.190.00 340,576.5277,806.000 Local

0.00 367.06 2,582.46 517,916.65Base

JP MORGAN SECURITIES PLC GBP/GBBBGLP8L902 IMI PLC 13 Oct 2015 0.02COMMON STOCK GBP.285 15 Oct 2015

843.000 0.0010.085000Local0.656814
15.354423 0.00 12.94Base

8.50
64.78
42.55 8,552.71

13,021.51

MERRILL LYNCH INTERNATIONAL GBP/GBB05 Nov 2015 0.0109 Nov 2015

19,844.000 0.009.800000Local0.656470
14.928329 0.00 296.24Base

194.47
1,482.72

973.36 195,639.03
298,016.71

BGLP8L902 Total

202.97 1,015.910.00 204,191.7420,687.000 Local

0.00 309.18 1,547.50 311,038.22Base
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Units/Original Face

Comm Per Shr

0.0098,493.000 Local
0.00Base

443.59
676.24

2,714.10
4,129.96

544,768.26
828,954.87

POUND STERLING Total

SWISS FRANC

DEUTSCHE BANK SECURITIES INC CHF/CH1553397902 SWISSCOM AG REG 10 Dec 2015 3 0.61COMMON STOCK CHF1.0 17 Dec 2015

83.000 0.00481.848800Local0.988600
487.405220 0.00 50.57Base

49.99
0.00
0.00 40,043.44

40,505.20

JP MORGAN SECURITIES PLC CHF/CH111 Dec 2015 0.6115 Dec 2015

314.000 0.00481.239900Local0.983650
489.238957 0.00 192.03Base

188.89
0.00
0.00 151,298.22

153,813.06
553397902 Total

238.88 0.000.00 191,341.66397.000 Local

0.00 242.60 0.00 194,318.26Base

JP MORGAN SECURITIES PLC CHF/CH1710889908 ABB LTD REG 29 Dec 2015 0.02COMMON STOCK CHF.86 31 Dec 2015

3,402.000 0.0018.125700Local0.992550
18.261750 0.00 77.66Base

77.08
0.00
0.00 61,740.71

62,204.13

BARCLAYS CAPITAL CHF/CH1711038901 ROCHE HOLDING AG GENUSSCHEIN 06 Oct 2015 0.34COMMON STOCK 08 Oct 2015

183.000 0.00259.900000Local0.968050
268.477868 0.00 61.41Base

59.45
0.00
0.00 47,621.15

49,192.86

BARCLAYS CAPITAL CHF/CH109 Oct 2015 0.3313 Oct 2015

695.000 0.00252.400000Local0.962300
262.288268 0.00 227.86Base

219.27
0.00
0.00 175,637.27

182,518.21
711038901 Total

278.72 0.000.00 223,258.42878.000 Local

0.00 289.27 0.00 231,711.07Base

JP MORGAN SECURITIES PLC CHF/CH1712387901 NESTLE SA REG 22 Dec 2015 0.03COMMON STOCK CHF.1 28 Dec 2015

2,444.000 0.0071.450000Local0.986550 69.85 0.00 174,693.65
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72.424104 0.00 70.80Base 0.00 177,075.31

0.007,121.000 Local
0.00Base

664.53
680.33

0.00
0.00

651,034.44
665,308.77

SWISS FRANC Total

THAILAND BAHT

UBS SECURITIES ASIA LTD THB/TH1688879907 KASIKORNBANK PCL FOREIGN 23 Dec 2015FOREIGN SH. THB10.0 28 Dec 2015

40,300.000 0.00149.557072Local36.017500
4.152345 0.00 66.94Base

2,410.86
23.43

843.80 6,030,404.66
167,429.85

0.0040,300.000 Local
0.00Base

2,410.86
66.94

843.80
23.43

6,030,404.66
167,429.85

THAILAND BAHT Total

TURKISH LIRA

JP MORGAN SECURITIES PLC TRY/TR3B03MYP906 TURKIYE GARANTI BANKASI 30 Dec 2015 0.01COMMON STOCK TRY1. OPEN

48,664.000 0.007.323600Local2.920900
2.507309 0.00 244.03Base

712.79
0.00
0.00 357,108.46

122,259.74

0.0048,664.000 Local
0.00Base

712.79
244.03

0.00
0.00

357,108.46
122,259.74

TURKISH LIRA Total

UAE DIRHAM

BARCLAYS CAPITAL AED/AE1B1GPBP908 DUBAI FINANCIAL MARKET PJSC 05 Nov 2015COMMON STOCK AED1.0 09 Nov 2015

84,833.000 0.001.350000Local3.673100
0.367537 0.00 109.13Base

400.84
41.70

153.15 115,078.54
31,330.09

HSBC BANK MIDDLE EAST AED/AE108 Nov 2015 111 Nov 2015

144,728.000 0.001.327200Local3.672800
0.361359 0.00 183.05Base

672.29
68.10

250.10 193,005.39
52,549.93

B1GPBP908 Total

1,073.13 403.250.00 308,083.93229,561.000 Local
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 292.18 109.80 83,880.02Base

0.00229,561.000 Local
0.00Base

1,073.13
292.18

403.25
109.80

308,083.93
83,880.02

UAE DIRHAM Total

US DOLLAR

TOPEKA CAPITAL MARKETS INC USD/DTC465562106 ITAU UNIBANCO H SPON PRF ADR 29 Dec 2015 0.02ADR OPEN

31,472.000 0.006.764900Local1.000000
6.764900 0.00 629.44Base

629.44
0.00
0.00 213,534.37

213,534.37

CHEEVERS & CO. INC. USD/DTC66987V109 NOVARTIS AG SPONSORED ADR 24 Dec 2015 0.02ADR 30 Dec 2015

1,427.000 0.0086.595500Local1.000000
86.595500 0.00 28.54Base

28.54
0.00
0.00 123,600.32

123,600.32

REVERSE SPLIT NON CASH USD/DTC783513203 RYANAIR HOLDINGS PLC SP ADR 28 Oct 2015ADR 02 Nov 2015

18,379.725 0.0060.203374Local1.000000
60.203374 0.00 0.00Base

0.00
0.00
0.00 1,106,521.47

1,106,521.47

0.0051,278.725 Local
0.00Base

657.98
657.98

0.00
0.00

1,443,656.16
1,443,656.16

US DOLLAR Total

EQUITY  Total
572,161.725

Base 0.00 4,542.29 4,294.48 5,500,491.37

10,710,578.984,294.484,542.290.00

5,782,249.335

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 2149



NHIS
December 31, 2015

FUND:
View Date:to January 19, 2016

ARIELSales Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 08 Oct 20150.171% 31 Dec 2030 08 Oct 2015

STIF FUND

49,200.490 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 49,200.49

49,200.49

STATE STREET BANK AND TRUST USD/CSW09 Oct 201531 Dec 2030 09 Oct 2015

STIF FUND

1,250,729.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,250,729.05

1,250,729.05

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Oct 20150.176% 31 Dec 2030 13 Oct 2015

STIF FUND

182,203.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 182,203.13

182,203.13

STATE STREET BANK AND TRUST USD/CSW14 Oct 201531 Dec 2030 14 Oct 2015

STIF FUND

441,388.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 441,388.00

441,388.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Oct 20150.178% 31 Dec 2030 15 Oct 2015

STIF FUND

1,261,110.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,261,110.00

1,261,110.00

STATE STREET BANK AND TRUST USD/CSW20 Oct 201531 Dec 2030 20 Oct 2015

STIF FUND

634,691.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 634,691.00

634,691.00

STATE STREET BANK AND TRUST USD/CSW26 Oct 201531 Dec 2030 26 Oct 2015

STIF FUND

30,552.710 0.00100.000000Local1.000000 0.00 0.00 30,552.71
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Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 30,552.71

STATE STREET BANK AND TRUST USD/CSW27 Oct 201531 Dec 2030 27 Oct 2015

STIF FUND

44,878.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 44,878.18

44,878.18

STATE STREET BANK AND TRUST USD/CSW30 Oct 201531 Dec 2030 30 Oct 2015

STIF FUND

35,919.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 35,919.13

35,919.13

STATE STREET BANK AND TRUST USD/CSW02 Nov 201531 Dec 2030 02 Nov 2015

STIF FUND

81,126.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 81,126.33

81,126.33

STATE STREET BANK AND TRUST USD/CSW09 Nov 201531 Dec 2030 09 Nov 2015

STIF FUND

31,336.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 31,336.13

31,336.13

STATE STREET BANK AND TRUST USD/CSW10 Nov 201531 Dec 2030 10 Nov 2015

STIF FUND

349,590.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 349,590.43

349,590.43

STATE STREET BANK AND TRUST USD/CSW25 Nov 201531 Dec 2030 25 Nov 2015

STIF FUND

245,128.940 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 245,128.94

245,128.94

STATE STREET BANK AND TRUST USD/CSW14 Dec 201531 Dec 2030 14 Dec 2015

STIF FUND

28,039.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,039.92

28,039.92
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STATE STREET BANK AND TRUST USD/CSW15 Dec 201531 Dec 2030 15 Dec 2015

STIF FUND

153,820.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 153,820.88

153,820.88
86199E9B7 Total

0.00 0.000.00 4,819,714.324,819,714.320 Local

0.00 0.00 0.00 4,819,714.32Base

0.004,819,714.320 Local
0.00Base

0.00
0.00

0.00
0.00

4,819,714.32
4,819,714.32

US DOLLAR Total

CASH EQUIVALENTS  Total
4,819,714.320

Base 0.00 0.00 0.00 4,819,714.32

EQUITY
BRAZILIAN REAL

UBS AG BRL/BR3283214005 SOUZA CRUZ SA 15 Oct 2015 0.01COMMON STOCK 26 Oct 2015

95,022.000 0.0027.200000Local3.844650
7.074766 0.00 1,008.39Base

3,876.90
218.48
839.99 2,579,881.51

671,031.57

0.0095,022.000 Local
0.00Base

3,876.90
1,008.39

839.99
218.48

2,579,881.51
671,031.57

BRAZILIAN REAL Total

EURO CURRENCY

FRANCE

MERRILL LYNCH INTERNATIONAL EUR/FR4487416901 TECHNIP SA 05 Oct 2015 0.07COMMON STOCK EUR.762 07 Oct 2015

3,658.000 0.0046.733200Local0.892897
52.338848 0.00 239.32Base

213.69
0.00
0.00 170,736.36

191,216.19

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR4B0M7KJ907 EUTELSAT COMMUNICATIONS 09 Oct 2015 0.02COMMON STOCK EUR1. 13 Oct 2015
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2,184.000 0.0030.253800Local0.879933
34.381936 0.00 37.55Base

33.04
0.00
0.00 66,041.26

75,052.60

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/FR415 Oct 2015 0.0219 Oct 2015

4,217.000 0.0030.253000Local0.878233
34.447578 0.00 72.63Base

63.79
0.00
0.00 127,513.11

145,192.80
B0M7KJ907 Total

96.83 0.000.00 193,554.376,401.000 Local

0.00 110.18 0.00 220,245.40Base

364,290.730.00310.520.0010,059.000 Local
FRANCE Total

411,461.590.00349.500.00Base

GERMANY

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5484628904 SAP SE 22 Oct 2015 0.04COMMON STOCK 26 Oct 2015

7,877.000 0.0069.009700Local0.897827
76.863026 0.00 302.73Base

271.80
0.00
0.00 543,317.61

605,147.33

MERRILL LYNCH INTERNATIONAL EUR/DE526 Oct 2015 0.1028 Oct 2015

2,378.000 0.0070.055200Local0.905100
77.400508 0.00 230.07Base

208.24
0.00
0.00 166,383.03

183,828.34

JP MORGAN SECURITIES PLC EUR/DE505 Nov 2015 0.1009 Nov 2015

2,006.000 0.0073.801600Local0.920514
80.174337 0.00 201.04Base

185.06
0.00
0.00 147,860.95

160,628.68

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE523 Nov 2015 0.0425 Nov 2015

4,012.000 0.0074.612600Local0.943263
79.100527 0.00 158.67Base

149.67
0.00
0.00 299,196.08

317,192.64
484628904 Total

814.77 0.000.00 1,156,757.6716,273.000 Local

0.00 892.51 0.00 1,266,796.99Base

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/DE5510740905 BEIERSDORF AG 22 Oct 2015 0.05COMMON STOCK 26 Oct 2015
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1,525.000 0.0084.182100Local0.896017
93.951454 0.00 71.64Base

64.19
0.00
0.00 128,313.51

143,204.33

1,285,071.180.00878.960.0017,798.000 Local
GERMANY Total

1,410,001.320.00964.150.00Base

ITALY

JP MORGAN SECURITIES PLC EUR/IT4B234WN909 DIASORIN SPA 29 Dec 2015 0.07COMMON STOCK EUR1.0 31 Dec 2015

2,088.000 0.0047.988100Local0.916003
52.388584 0.00 136.74Base

125.25
0.00
0.00 100,073.90

109,250.62

JP MORGAN SECURITIES PLC EUR/IT430 Dec 2015 0.07OPEN

1,113.000 0.0047.976600Local0.916296
52.359281 0.00 72.85Base

66.75
0.00
0.00 53,331.21

58,203.04
B234WN909 Total

192.00 0.000.00 153,405.113,201.000 Local

0.00 209.59 0.00 167,453.66Base

153,405.110.00192.000.003,201.000 Local
ITALY Total

167,453.660.00209.590.00Base

SPAIN

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/ES5BBHXPN908 BANCO POPULAR ESPANOL 12 Oct 2015COMMON STOCK EUR.5 15 Oct 2015

35,202.000 0.003.853900Local0.879314
4.382848 0.00 77.14Base

67.83
0.00
0.00 135,597.16

154,207.89

RIGHTS SOLD EUR/ES5BZ0GD6900 BANCO POPULAR ESPANOL SA 01 Oct 2015RIGHT 01 Oct 2015

64,003.000 0.000.016100Local0.895857
0.017972 0.00 0.00Base

0.00
0.00
0.00 1,030.45

1,150.25

136,627.610.0067.830.0099,205.000 Local
SPAIN Total

155,358.140.0077.140.00Base
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NHIS
December 31, 2015

FUND:
View Date:to January 19, 2016

ARIELSales Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00130,263.000 Local
0.00Base

1,449.31
1,600.38

0.00
0.00

1,939,394.63
2,144,274.71

EURO CURRENCY Total

SWISS FRANC

JP MORGAN SECURITIES PLC CHF/CH1482477007 SGS SA REG 30 Dec 2015 2.42COMMON STOCK CHF1.0 OPEN

265.000 0.001,913.411200Local0.990250
1,932.250644 0.00 640.06Base

633.82
0.00
0.00 506,420.15

511,406.36

JP MORGAN SECURITIES PLC CHF/CH1598381903 ZURICH INSURANCE GROUP AG 29 Dec 2015 0.33COMMON STOCK CHF.1 31 Dec 2015

578.000 0.00258.700000Local0.992550
260.641781 0.00 188.31Base

186.91
0.00
0.00 149,341.69

150,462.64

0.00843.000 Local
0.00Base

820.73
828.37

0.00
0.00

655,761.84
661,869.00

SWISS FRANC Total

US DOLLAR

ISI GROUP INC USD/DTC40053C105 GRUPO FIN SANTANDER ADR B 29 Dec 2015 0.03ADR OPEN

22,887.000 0.008.657600Local1.000000
8.657600 0.00 686.61Base

686.61
3.65
3.65 197,456.23

197,456.23

CHEEVERS & CO. INC. USD/DTC780259206 ROYAL DUTCH SHELL SPON ADR A 19 Nov 2015 0.02ADR 24 Nov 2015

8,040.000 0.0050.979000Local1.000000
50.979000 0.00 160.80Base

160.80
7.55
7.55 409,702.81

409,702.81

REVERSE SPLIT NON CASH USD/DTC783513104 RYANAIR HOLDINGS PLC SP ADR 28 Oct 2015ADR 02 Nov 2015

18,851.000 0.0058.698290Local1.000000
58.698290 0.00 0.00Base

0.00
0.00
0.00 1,106,521.47

1,106,521.47

SALE OF FRACTIONAL S USD/DTC783513203 RYANAIR HOLDINGS PLC SP ADR 17 Nov 2015ADR 17 Nov 2015

0.725 0.0081.006896Local1.000000
81.006896 0.00 0.00Base

0.00
0.00
0.00 58.73

58.73
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NHIS
December 31, 2015

FUND:
View Date:to January 19, 2016

ARIELSales Report by Report Date
ARIEL INVESTMENTS

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BARCLAYS CAPITAL LE USD/DTC29 Dec 2015 0.03OPEN

2,007.000 0.0087.550000Local1.000000
87.550000 0.00 60.21Base

60.21
3.24
3.24 175,649.40

175,649.40
783513203 Total

60.21 3.240.00 175,708.132,007.725 Local

0.00 60.21 3.24 175,708.13Base

0.0051,785.725 Local
0.00Base

907.62
907.62

14.44
14.44

1,889,388.64
1,889,388.64

US DOLLAR Total

EQUITY  Total
277,913.725

Base 0.00 4,344.76 232.92 5,366,563.92

10,186,278.24232.924,344.760.00

5,097,628.045

SALES Total

Base
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NHIU
December 31, 2015

FUND:
View Date:to January 19, 2016

LOMBARDIAPurchase Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.169% 31 Dec 2030 01 Oct 2015

STIF FUND

80,618.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 80,618.32

80,618.32

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Oct 20150.170% 31 Dec 2030 02 Oct 2015

STIF FUND

413,940.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 413,940.83

413,940.83

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Oct 20150.174% 31 Dec 2030 06 Oct 2015

STIF FUND

303,635.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 303,635.57

303,635.57

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Oct 20150.182% 31 Dec 2030 07 Oct 2015

STIF FUND

1,490,231.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,490,231.60

1,490,231.60

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Oct 20150.194% 31 Dec 2030 15 Oct 2015

STIF FUND

242,108.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 242,108.86

242,108.86

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 06 Nov 20150.192% 31 Dec 2030 06 Nov 2015

STIF FUND

61,948.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 61,948.23

61,948.23

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 10 Nov 20150.184% 31 Dec 2030 10 Nov 2015

STIF FUND

31,426.390 0.00100.000000Local1.000000 0.00 0.00 31,426.39
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NHIU
December 31, 2015

FUND:
View Date:to January 19, 2016

LOMBARDIAPurchase Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 31,426.39

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 12 Nov 20150.189% 31 Dec 2030 12 Nov 2015

STIF FUND

178,659.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 178,659.75

178,659.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 13 Nov 20150.191% 31 Dec 2030 13 Nov 2015

STIF FUND

94,277.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 94,277.48

94,277.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Nov 20150.193% 31 Dec 2030 16 Nov 2015

STIF FUND

19,349.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,349.67

19,349.67

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 17 Nov 20150.193% 31 Dec 2030 17 Nov 2015

STIF FUND

33,350.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 33,350.61

33,350.61

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Nov 20150.189% 31 Dec 2030 18 Nov 2015

STIF FUND

87,072.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 87,072.04

87,072.04

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 19 Nov 20150.191% 31 Dec 2030 19 Nov 2015

STIF FUND

271,413.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 271,413.36

271,413.36

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Nov 20151.000% 31 Dec 2030 24 Nov 2015

STIF FUND

251,677.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 251,677.90

251,677.90
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NHIU
December 31, 2015

FUND:
View Date:to January 19, 2016

LOMBARDIAPurchase Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 25 Nov 20150.183% 31 Dec 2030 25 Nov 2015

STIF FUND

16,924.660 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,924.66

16,924.66

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Nov 20150.192% 31 Dec 2030 27 Nov 2015

STIF FUND

264,837.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 264,837.03

264,837.03

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

128,697.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 128,697.41

128,697.41

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Dec 20150.201% 31 Dec 2030 02 Dec 2015

STIF FUND

303,170.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 303,170.43

303,170.43

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 03 Dec 20150.201% 31 Dec 2030 03 Dec 2015

STIF FUND

102,131.260 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 102,131.26

102,131.26

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 07 Dec 20150.210% 31 Dec 2030 07 Dec 2015

STIF FUND

40,147.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 40,147.78

40,147.78

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 11 Dec 20150.224% 31 Dec 2030 11 Dec 2015

STIF FUND

7,480.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,480.75

7,480.75

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Dec 20150.223% 31 Dec 2030 14 Dec 2015
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NHIU
December 31, 2015

FUND:
View Date:to January 19, 2016

LOMBARDIAPurchase Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STIF FUND

15,370.420 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,370.42

15,370.42

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 15 Dec 20150.223% 31 Dec 2030 15 Dec 2015

STIF FUND

37,536.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 37,536.87

37,536.87

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 21 Dec 20150.272% 31 Dec 2030 21 Dec 2015

STIF FUND

39,916.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 39,916.16

39,916.16

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 22 Dec 20150.289% 31 Dec 2030 22 Dec 2015

STIF FUND

28,513.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,513.63

28,513.63

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 24 Dec 20150.282% 31 Dec 2030 24 Dec 2015

STIF FUND

34,679.860 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 34,679.86

34,679.86

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Dec 20150.295% 31 Dec 2030 30 Dec 2015

STIF FUND

590,177.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 590,177.97

590,177.97
86199E9B7 Total

0.00 0.000.00 5,169,294.845,169,294.840 Local

0.00 0.00 0.00 5,169,294.84Base

0.005,169,294.840 Local
0.00Base

0.00
0.00

0.00
0.00

5,169,294.84
5,169,294.84

US DOLLAR Total
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NHIU
December 31, 2015

FUND:
View Date:to January 19, 2016

LOMBARDIAPurchase Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS  Total
5,169,294.840

Base 0.00 0.00 0.00 5,169,294.84

EQUITY
AUSTRALIAN DOLLAR

BNY CONVERGEX EXECUTION SOLUTIONS L AUD/AU8656247905 WORLEYPARSONS LTD 01 Dec 2015COMMON STOCK 04 Dec 2015

63,015.000 0.005.848400Local1.368832
4.272548 0.00 134.62Base

184.27
0.00
0.00 368,721.20

269,369.21

0.0063,015.000 Local
0.00Base

184.27
134.62

0.00
0.00

368,721.20
269,369.21

AUSTRALIAN DOLLAR Total

EURO CURRENCY

NETHERLANDS (THE)

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/NL5BNG8PQ901 NN GROUP NV 28 Oct 2015 0.02COMMON STOCK 30 Oct 2015

22,237.000 0.0028.278200Local0.903710
31.291233 0.00 347.91Base

314.41
0.00
0.00 629,136.74

696,171.05

629,136.740.00314.410.0022,237.000 Local
NETHERLANDS (THE) Total

696,171.050.00347.910.00Base

0.0022,237.000 Local
0.00Base

314.41
347.91

0.00
0.00

629,136.74
696,171.05

EURO CURRENCY Total

JAPANESE YEN

MERGER NON CASH JPY/JP5ACI0GQT58 KYUSHU FINANCIAL GROUP INC 01 Oct 2015COMMON STOCK 01 Oct 2015

61,237.000 0.00807.597416Local123.552097
6.536493 0.00 0.00Base

0.00
0.00
0.00 49,454,843.00

400,275.22

MERGER NON CASH JPY/JP301 Oct 2015 01 Oct 2015
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NHIU
December 31, 2015

FUND:
View Date:to January 19, 2016

LOMBARDIAPurchase Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

61,202.000 0.00808.501879Local123.552055
6.543816 0.00 0.00Base

0.00
0.00
0.00 49,481,932.00

400,494.61
ACI0GQT58 Total

0.00 0.000.00 98,936,775.00122,439.000 Local

0.00 0.00 0.00 800,769.83Base

0.00122,439.000 Local
0.00Base

0.00
0.00

0.00
0.00

98,936,775.00
800,769.83

JAPANESE YEN Total

NORWEGIAN KRONE

BNY CONVERGEX EXECUTION SOLUTIONS L NOK/NO3525824900 SUBSEA 7 SA 12 Oct 2015COMMON STOCK USD2. 14 Oct 2015

39,162.000 0.0074.478000Local8.065100
9.234603 0.00 180.82Base

1,458.35
0.00
0.00 2,918,165.79

361,826.36

0.0039,162.000 Local
0.00Base

1,458.35
180.82

0.00
0.00

2,918,165.79
361,826.36

NORWEGIAN KRONE Total

POUND STERLING

J.P. MORGAN CLEARING CORP. GBP/GBBB19NKB902 HOME RETAIL GROUP 29 Oct 2015COMMON STOCK GBP.1 02 Nov 2015

617,141.000 0.001.079000Local0.653766
1.650438 0.00 712.99Base

466.13
5,094.30
3,330.48 669,691.75

1,024,360.02

0.00617,141.000 Local
0.00Base

466.13
712.99

3,330.48
5,094.30

669,691.75
1,024,360.02

POUND STERLING Total

SOUTH KOREAN WON

MACQUARIE SECURITIES LTD SEOUL KRW/KR4620482901 GS HOME SHOPPING INC 12 Oct 2015 0.08COMMON STOCK 14 Oct 2015

1,462.000 0.00189,666.296170Local1,143.550000
165.857458 0.00 121.24Base

138,640.00
0.00
0.00 277,430,765.00

242,604.84

MACQUARIE SECURITIES LTD SEOUL KRW/KR413 Oct 2015 0.0815 Oct 2015
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NHIU
December 31, 2015

FUND:
View Date:to January 19, 2016

LOMBARDIAPurchase Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

708.000 0.00189,384.646893Local1,149.750000
164.718110 0.00 58.31Base

67,040.00
0.00
0.00 134,151,370.00

116,678.73
620482901 Total

205,680.00 0.000.00 411,582,135.002,170.000 Local

0.00 179.55 0.00 359,283.57Base

RIGHTS ISSUE (NON CASH) KRW/KR3ACI0J4022 BNK FINANCIAL GROUP INC 04 Dec 2015RIGHT

1,022.000 0.0084,276.803326Local1,164.650000
72.362343 0.00 0.00Base

0.00
0.00
0.00 86,130,893.00

73,954.33

RIGHTS ISSUE (NON CASH) KRW/KR304 Dec 2015 CANCEL

-1,022.000 0.0084,276.803326Local1,164.650000
72.362343 0.00 0.00Base

0.00
0.00
0.00 -86,130,893.00

-73,954.33

RIGHTS ISSUE (NON CASH) KRW/KR304 Dec 2015 18 Dec 2015

1,022.000 0.000.000000Local1,156.650000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00
ACI0J4022 Total

0.00 0.000.00 0.001,022.000 Local

0.00 0.00 0.00 0.00Base

0.003,192.000 Local
0.00Base

205,680.00
179.55

0.00
0.00

411,582,135.00
359,283.57

SOUTH KOREAN WON Total

US DOLLAR

KCG AMERICAS LLC USD/DTC05545E209 BHP BILLITON PLC ADR 13 Nov 2015 0.01ADR 18 Nov 2015

84,024.000 0.0027.180300Local1.000000
27.180300 0.00 420.12Base

420.12
0.00
0.00 2,284,217.65

2,284,217.65

KCG AMERICAS LLC USD/DTC17 Nov 2015 0.0120 Nov 2015

24,885.000 0.0026.746400Local1.000000
26.746400 0.00 124.43Base

124.43
0.00
0.00 665,708.59

665,708.59

KCG AMERICAS LLC USD/DTC18 Nov 2015 0.0123 Nov 2015
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December 31, 2015

FUND:
View Date:to January 19, 2016

LOMBARDIAPurchase Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

14,456.000 0.0027.106100Local1.000000
27.106100 0.00 72.28Base

72.28
0.00
0.00 391,918.06

391,918.06

KCG AMERICAS LLC USD/DTC04 Dec 2015 0.0109 Dec 2015

9,830.000 0.0023.950700Local1.000000
23.950700 0.00 49.15Base

49.15
0.00
0.00 235,484.53

235,484.53

KCG AMERICAS LLC USD/DTC15 Dec 2015 0.0118 Dec 2015

8,635.000 0.0020.928600Local1.000000
20.928600 0.00 43.18Base

43.18
0.00
0.00 180,761.64

180,761.64
05545E209 Total

709.16 0.000.00 3,758,090.47141,830.000 Local

0.00 709.16 0.00 3,758,090.47Base

KNIGHT EQUITY MARKETS L.P. USD/DTC126132109 CNOOC LTD SPON ADR 13 Oct 2015 0.02ADR 16 Oct 2015

15,069.000 0.00117.046100Local1.000000
117.046100 0.00 301.38Base

301.38
0.00
0.00 1,764,069.06

1,764,069.06

KCG AMERICAS LLC USD/DTC24 Nov 2015 0.0130 Nov 2015

3,085.000 0.00110.274100Local1.000000
110.274100 0.00 15.43Base

15.43
0.00
0.00 340,211.03

340,211.03
126132109 Total

316.81 0.000.00 2,104,280.0918,154.000 Local

0.00 316.81 0.00 2,104,280.09Base

KCG AMERICAS LLC USD/DTC780259107 ROYAL DUTCH SHELL SPON ADR B 12 Nov 2015 0.01ADR 17 Nov 2015

6,851.000 0.0049.048500Local1.000000
49.048500 0.00 34.26Base

34.26
0.00
0.00 336,065.53

336,065.53

0.00166,835.000 Local
0.00Base

1,060.23
1,060.23

0.00
0.00

6,198,436.09
6,198,436.09

US DOLLAR Total

EQUITY  Total
1,034,021.000
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December 31, 2015

FUND:
View Date:to January 19, 2016

LOMBARDIAPurchase Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

Base 0.00 2,616.12 5,094.30 9,710,216.13

14,879,510.975,094.302,616.120.00

6,203,315.840

PURCHASE Total

Base
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December 31, 2015

FUND:
View Date:to January 19, 2016

LOMBARDIASales Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Oct 20150.163% 31 Dec 2030 05 Oct 2015

STIF FUND

998,519.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 998,519.48

998,519.48

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 14 Oct 20150.170% 31 Dec 2030 14 Oct 2015

STIF FUND

603,477.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 603,477.16

603,477.16

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 16 Oct 20150.174% 31 Dec 2030 16 Oct 2015

STIF FUND

1,550,930.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,550,930.07

1,550,930.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 27 Oct 20150.182% 31 Dec 2030 27 Oct 2015

STIF FUND

108,261.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 108,261.99

108,261.99

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.194% 31 Dec 2030 30 Oct 2015

STIF FUND

3,612.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,612.84

3,612.84

STATE STREET BANK AND TRUST USD/CSW02 Nov 201531 Dec 2030 02 Nov 2015

STIF FUND

82,963.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 82,963.78

82,963.78

STATE STREET BANK AND TRUST USD/CSW20 Nov 201531 Dec 2030 20 Nov 2015

STIF FUND

651,440.070 0.00100.000000Local1.000000 0.00 0.00 651,440.07
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December 31, 2015

FUND:
View Date:to January 19, 2016

LOMBARDIASales Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 651,440.07

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 23 Nov 20150.191% 31 Dec 2030 23 Nov 2015

STIF FUND

208,306.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 208,306.22

208,306.22

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Nov 20151.000% 31 Dec 2030 30 Nov 2015

STIF FUND

335,885.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 335,885.59

335,885.59

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 04 Dec 20150.192% 31 Dec 2030 04 Dec 2015

STIF FUND

216,907.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 216,907.90

216,907.90

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 09 Dec 20150.195% 31 Dec 2030 09 Dec 2015

STIF FUND

235,484.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 235,484.53

235,484.53

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 18 Dec 20150.201% 31 Dec 2030 18 Dec 2015

STIF FUND

180,752.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 180,752.39

180,752.39
86199E9B7 Total

0.00 0.000.00 5,176,542.025,176,542.020 Local

0.00 0.00 0.00 5,176,542.02Base

0.005,176,542.020 Local
0.00Base

0.00
0.00

0.00
0.00

5,176,542.02
5,176,542.02

US DOLLAR Total

CASH EQUIVALENTS  Total
5,176,542.020
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December 31, 2015

FUND:
View Date:to January 19, 2016

LOMBARDIASales Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

Base 0.00 0.00 0.00 5,176,542.02

EQUITY
BRAZILIAN REAL

ICAP DO BRASIL DTVM LTDA BRL/BR3B1YCHL900 CIA SANEAMENTO BASICO DE SP 10 Dec 2015 0.01COMMON STOCK 15 Dec 2015

7,565.000 0.0018.939700Local3.771950
5.021196 0.00 56.98Base

214.92
12.35
46.57 143,017.34

37,916.02

0.007,565.000 Local
0.00Base

214.92
56.98

46.57
12.35

143,017.34
37,916.02

BRAZILIAN REAL Total

DANISH KRONE

BNY CONVERGEX EXECUTION SOLUTIONS L DKK/DK2B1WP65900 D/S NORDEN 29 Oct 2015 0.01COMMON STOCK DKK1. 02 Nov 2015

21,104.000 0.00135.596500Local6.803400
19.930696 0.00 210.31Base

1,430.81
0.00
0.00 2,860,197.73

420,407.11

BNY CONVERGEX EXECUTION SOLUTIONS L DKK/DK213 Nov 2015 0.0117 Nov 2015

6,442.000 0.00126.166700Local6.958500
18.131307 0.00 58.40Base

406.38
0.00
0.00 812,359.50

116,743.48

BNY CONVERGEX EXECUTION SOLUTIONS L DKK/DK216 Nov 2015 0.0118 Nov 2015

17,098.000 0.00126.101800Local6.962400
18.111829 0.00 154.84Base

1,078.04
0.00
0.00 2,155,010.54

309,521.22

BNY CONVERGEX EXECUTION SOLUTIONS L DKK/DK217 Nov 2015 0.0119 Nov 2015

12,522.000 0.00126.822300Local7.005500
18.103247 0.00 113.34Base

794.03
0.00
0.00 1,587,274.81

226,575.52
B1WP65900 Total

3,709.26 0.000.00 7,414,842.5857,166.000 Local

0.00 536.89 0.00 1,073,247.33Base
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December 31, 2015

FUND:
View Date:to January 19, 2016

LOMBARDIASales Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.0057,166.000 Local
0.00Base

3,709.26
536.89

0.00
0.00

7,414,842.58
1,073,247.33

DANISH KRONE Total

EURO CURRENCY

ITALY

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT4416237006 CIR SPA 09 Nov 2015COMMON STOCK EUR.5 11 Nov 2015

65,643.000 0.001.054000Local0.928721
1.134894 0.00 37.24Base

34.59
0.00
0.00 69,153.13

74,460.61

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT410 Nov 2015 12 Nov 2015

66,303.000 0.001.047200Local0.935848
1.118985 0.00 37.10Base

34.72
0.00
0.00 69,397.78

74,154.97

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT411 Nov 2015 13 Nov 2015

83,455.000 0.001.053400Local0.931576
1.130772 0.00 47.19Base

43.96
0.00
0.00 87,867.54

94,321.39

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT412 Nov 2015 16 Nov 2015

9,049.000 0.001.045000Local0.928764
1.125151 0.00 5.09Base

4.73
0.00
0.00 9,451.48

10,176.41

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT416 Nov 2015 18 Nov 2015

65,238.000 0.001.046200Local0.933838
1.120323 0.00 36.55Base

34.13
0.00
0.00 68,217.87

73,051.08

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT417 Nov 2015 19 Nov 2015

26,698.000 0.001.045500Local0.938923
1.113510 0.00 14.87Base

13.96
0.00
0.00 27,898.80

29,713.62

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT419 Nov 2015 23 Nov 2015

29,901.000 0.001.047600Local0.930449
1.125908 0.00 16.83Base

15.66
0.00
0.00 31,308.63

33,648.95

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT420 Nov 2015 24 Nov 2015

15,464.000 0.001.045300Local0.938174 8.08 0.00 16,156.44
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FUND:
View Date:to January 19, 2016

LOMBARDIASales Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1.114186 0.00 8.61Base 0.00 17,221.16

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT425 Nov 2015 27 Nov 2015

4,380.000 0.001.045000Local0.942107
1.109216 0.00 2.43Base

2.29
0.00
0.00 4,574.81

4,855.93

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT427 Nov 2015 01 Dec 2015

114,846.000 0.001.058100Local0.943931
1.120951 0.00 64.37Base

60.76
0.00
0.00 121,457.79

128,672.32

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT430 Nov 2015 02 Dec 2015

109,566.000 0.001.050900Local0.946611
1.110171 0.00 60.82Base

57.57
0.00
0.00 115,085.34

121,576.17

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT410 Dec 2015 14 Dec 2015

13,506.000 0.001.040400Local0.913451
1.138977 0.00 7.70Base

7.03
0.00
0.00 14,044.61

15,375.33
416237006 Total

317.48 0.000.00 634,614.22604,049.000 Local

0.00 338.80 0.00 677,227.94Base

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT4578228900 BUZZI UNICEM SPA RSP 01 Dec 2015 0.01PREFERRED STOCK 03 Dec 2015

9,111.000 0.0010.564500Local0.941753
11.217910 0.00 51.11Base

48.13
0.00
0.00 96,205.03

102,155.27

BNY CONVERGEX EXECUTION SOLUTIONS L EUR/IT402 Dec 2015 0.0104 Dec 2015

3,432.000 0.0010.506500Local0.945805
11.108527 0.00 19.06Base

18.03
0.00
0.00 36,040.28

38,105.40
578228900 Total

66.16 0.000.00 132,245.3112,543.000 Local

0.00 70.17 0.00 140,260.67Base

766,859.530.00383.640.00616,592.000 Local
ITALY Total

817,488.610.00408.970.00Base
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FUND:
View Date:to January 19, 2016

LOMBARDIASales Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00616,592.000 Local
0.00Base

383.64
408.97

0.00
0.00

766,859.53
817,488.61

EURO CURRENCY Total

HONG KONG DOLLAR

BNY CONVERGEX EXECUTION SOLUTIONS L HKD/HK1B2RJYH901 XTEP INTERNATIONAL HOLDINGS 05 Oct 2015COMMON STOCK HKD.01 07 Oct 2015

2,414,448.000 0.004.089800Local7.750050
0.527713 0.00 637.07Base

4,937.31
1,372.30

10,635.34 9,859,036.78
1,272,125.57

0.002,414,448.000 Local
0.00Base

4,937.31
637.07

10,635.34
1,372.30

9,859,036.78
1,272,125.57

HONG KONG DOLLAR Total

JAPANESE YEN

MACQUARIE BANK LIMITED JPY/JP3637499906 DYDO DRINCO INC 01 Oct 2015 0.02COMMON STOCK 06 Oct 2015

4,445.000 0.005,096.116760Local119.645000
42.593646 0.00 94.66Base

11,326.00
0.00
0.00 22,640,913.00

189,234.09

MACQUARIE BANK LIMITED JPY/JP302 Oct 2015 0.0207 Oct 2015

4,639.000 0.005,092.248114Local119.225000
42.711244 0.00 99.06Base

11,811.00
0.00
0.00 23,611,128.00

198,038.40

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP313 Oct 2015 0.0216 Oct 2015

5,000.000 0.005,113.600000Local119.865000
42.661327 0.00 106.65Base

12,784.00
0.00
0.00 25,555,216.00

213,199.98

MACQUARIE BANK LIMITED JPY/JP322 Dec 2015 0.0224 Dec 2015

748.000 0.005,610.000000Local120.900000
46.401985 0.00 17.35Base

2,098.00
0.00
0.00 4,194,182.00

34,691.33

MACQUARIE BANK LIMITED JPY/JP328 Dec 2015 0.0230 Dec 2015

12,653.000 0.005,619.598672Local120.305000
46.711264 0.00 295.52Base

35,552.00
0.00
0.00 71,069,230.00

590,742.11

MACQUARIE BANK LIMITED JPY/JP329 Dec 2015 0.02OPEN

Books Closed Prepared by State StreetPage 2171



NHIU
December 31, 2015

FUND:
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LOMBARDIASales Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,334.000 0.005,611.068123Local120.480000
46.572611 0.00 54.35Base

6,548.00
0.00
0.00 13,089,685.00

108,646.12

MACQUARIE BANK LIMITED JPY/JP330 Dec 2015 0.02OPEN

1,360.000 0.005,610.000000Local120.570000
46.528987 0.00 31.64Base

3,815.00
0.00
0.00 7,625,785.00

63,247.78
637499906 Total

83,934.00 0.000.00 167,786,139.0031,179.000 Local

0.00 699.23 0.00 1,397,799.81Base

MERGER NON CASH JPY/JP5642604003 HIGO BANK LTD/THE 01 Oct 2015COMMON STOCK 01 Oct 2015

61,237.000 0.00807.597416Local123.552097
6.536493 0.00 0.00Base

0.00
0.00
0.00 49,454,843.00

400,275.22

MERGER NON CASH JPY/JP3648084002 KAGOSHIMA BANK LTD/THE 01 Oct 2015COMMON STOCK 01 Oct 2015

55,137.000 0.00897.436059Local123.552055
7.263627 0.00 0.00Base

0.00
0.00
0.00 49,481,932.00

400,494.61

MACQUARIE BANK LIMITED JPY/JP3677543001 SANKYO CO LTD 13 Nov 2015 0.02COMMON STOCK 18 Nov 2015

38,169.000 0.004,713.576305Local122.815000
38.379484 0.00 732.45Base

89,956.00
0.00
0.00 179,822,538.00

1,464,174.07

MACQUARIE BANK LIMITED JPY/JP3ACI0GQT58 KYUSHU FINANCIAL GROUP INC 13 Nov 2015COMMON STOCK 18 Nov 2015

67,435.000 0.00902.330704Local122.815000
7.347072 0.00 247.72Base

30,424.00
0.00
0.00 60,818,247.00

495,202.11

MACQUARIE BANK LIMITED JPY/JP317 Nov 2015 20 Nov 2015

1,967.000 0.00895.000000Local123.455000
7.249605 0.00 7.13Base

880.00
0.00
0.00 1,759,585.00

14,252.85

MACQUARIE BANK LIMITED JPY/JP318 Nov 2015 24 Nov 2015

53,037.000 0.00895.232592Local123.580000
7.244154 0.00 192.10Base

23,740.00
0.00
0.00 47,456,711.00

384,016.11
ACI0GQT58 Total

55,044.00 0.000.00 110,034,543.00122,439.000 Local
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FUND:
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LOMBARDIASales Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 446.95 0.00 893,471.07Base

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP3B1GVJ7907 DUSKIN CO LTD 01 Oct 2015 0.01COMMON STOCK 06 Oct 2015

6,320.000 0.002,172.810285Local119.645000
18.160477 0.00 57.38Base

6,865.00
0.00
0.00 13,725,296.00

114,716.84

BNY CONVERGEX EXECUTION SOLUTIONS L JPY/JP302 Oct 2015 0.0107 Oct 2015

1,090.000 0.002,172.220183Local119.225000
18.219502 0.00 9.92Base

1,183.00
0.00
0.00 2,366,537.00

19,849.34

MACQUARIE BANK LIMITED JPY/JP324 Nov 2015 0.0127 Nov 2015

14,371.000 0.002,216.442071Local122.455000
18.100054 0.00 130.06Base

15,926.00
0.00
0.00 31,836,563.00

259,985.82
B1GVJ7907 Total

23,974.00 0.000.00 47,928,396.0021,781.000 Local

0.00 197.36 0.00 394,552.00Base

0.00329,942.000 Local
0.00Base

252,908.00
2,075.99

0.00
0.00

604,508,391.00
4,950,766.78

JAPANESE YEN Total

POUND STERLING

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBBB126KH903 DEBENHAMS PLC 13 Nov 2015COMMON STOCK GBP.000 17 Nov 2015

198,652.000 0.000.836900Local0.657549
1.272757 0.00 126.42Base

83.13
1.52
1.00 166,167.73

252,707.75

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB16 Nov 2015 18 Nov 2015

20,295.000 0.000.835800Local0.657722
1.270750 0.00 12.89Base

8.48
1.52
1.00 16,953.08

25,775.45

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB17 Nov 2015 19 Nov 2015

11,678.000 0.000.837000Local0.657311
1.273370 0.00 7.44Base

4.89
0.00
0.00 9,769.60

14,862.98

BNY CONVERGEX EXECUTION SOLUTIONS L GBP/GBB30 Nov 2015 02 Dec 2015
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LOMBARDIASales Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

131,119.000 0.000.835900Local0.664783
1.257403 0.00 82.43Base

54.80
1.50
1.00 109,546.57

164,785.46
B126KH903 Total

151.30 3.000.00 302,436.98361,744.000 Local

0.00 229.18 4.54 458,131.64Base

0.00361,744.000 Local
0.00Base

151.30
229.18

3.00
4.54

302,436.98
458,131.64

POUND STERLING Total

SOUTH KOREAN WON

RIGHTS SOLD KRW/KR4ACI0J4022 BNK FINANCIAL GROUP INC 21 Dec 2015RIGHT 23 Dec 2015

1,022.000 0.001,194.000000Local1,177.650000
1.013884 0.00 0.00Base

0.00
0.00
0.00 1,220,268.00

1,036.20

0.001,022.000 Local
0.00Base

0.00
0.00

0.00
0.00

1,220,268.00
1,036.20

SOUTH KOREAN WON Total

SWEDISH KRONA

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE1B151P4905 MODERN TIMES GROUP B SHS 13 Oct 2015 0.01COMMON STOCK SEK5.0 15 Oct 2015

12,637.000 0.00231.527700Local8.133650
28.465412 0.00 179.86Base

1,462.91
0.00
0.00 2,924,352.63

359,537.55

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE128 Oct 2015 0.01

24,092.000 0.00242.381600Local8.421800
28.780261 0.00 346.69Base

2,919.73
0.00
0.00 5,836,537.78

693,027.36

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE128 Oct 2015 0.01CANCEL

-24,092.000 0.00242.381600Local8.421800
28.780261 0.00 -346.69Base

-2,919.73
0.00
0.00 -5,836,537.78

-693,027.36

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE129 Oct 2015 0.0102 Nov 2015

18,482.000 0.00241.764600Local8.555100
28.259705 0.00 261.15Base

2,234.15
0.00
0.00 4,466,059.19

522,034.71
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LOMBARDIASales Report by Report Date
LOMBARDIA CAPITAL PARTNERS, LLC

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BNY CONVERGEX EXECUTION SOLUTIONS L SEK/SE128 Oct 2015 0.0130 Oct 2015

24,092.000 0.00242.381599Local8.421800
28.780261 0.00 346.69Base

2,919.73
0.00
0.00 5,836,537.77

693,027.36
B151P4905 Total

6,616.79 0.000.00 13,226,949.5955,211.000 Local

0.00 787.70 0.00 1,574,599.62Base

0.0055,211.000 Local
0.00Base

6,616.79
787.70

0.00
0.00

13,226,949.59
1,574,599.62

SWEDISH KRONA Total

EQUITY  Total
3,843,690.000

Base 0.00 4,732.78 1,389.19 10,185,311.77

15,361,853.791,389.194,732.780.00

9,020,232.020

SALES Total

Base
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NHIV
December 31, 2015

FUND:
View Date:to January 19, 2016

WILLIAM BLAIR EM SMALL CAPSales Report by Report Date
WILLIAM BLAIR & CO.

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

REDEMPTION USD/BOSACI07STK1 WILLIAM BLAIR EM SM CAP GROWTH 13 Oct 2015MUTUAL FUND 13 Oct 2015

29,354.252 0.0011.759999Local1.000000
11.759999 0.00 0.00Base

0.00
0.00
0.00 345,206.00

345,206.00

0.0029,354.252 Local
0.00Base

0.00
0.00

0.00
0.00

345,206.00
345,206.00

US DOLLAR Total

EQUITY  Total
29,354.252

Base 0.00 0.00 0.00 345,206.00

345,206.000.000.000.00

29,354.252

SALES Total

Base
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NHIW
December 31, 2015

FUND:
View Date:to January 19, 2016

ASHMORE EM GLOBAL SMALL CAPPurchase Report by Report Date
ASHMORE

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

DIVIDEND REINVESTMENT PLAN USD/BOSB6X5LF903 ASHMORE SICAV   EMERGING MARKE 30 Oct 2015ASHMORE EMRG MKTS GL

1,391.549 0.00123.919998Local1.000000
123.919998 0.00 0.00Base

0.00
0.00
0.00 172,440.75

172,440.75

DIVIDEND REINVESTMENT PLAN USD/BOS30 Oct 2015 CANCEL

-1,391.549 0.00123.919998Local1.000000
123.919998 0.00 0.00Base

0.00
0.00
0.00 -172,440.75

-172,440.75

DIVIDEND REINVESTMENT PLAN USD/GBV29 Oct 2015 29 Oct 2015

1,391.549 0.00123.460021Local1.000000
123.460021 0.00 0.00Base

0.00
0.00
0.00 171,800.67

171,800.67
B6X5LF903 Total

0.00 0.000.00 171,800.671,391.549 Local

0.00 0.00 0.00 171,800.67Base

0.001,391.549 Local
0.00Base

0.00
0.00

0.00
0.00

171,800.67
171,800.67

US DOLLAR Total

EQUITY  Total
1,391.549

Base 0.00 0.00 0.00 171,800.67

171,800.670.000.000.00

1,391.549

PURCHASE Total

Base
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NHIX
December 31, 2015

FUND:
View Date:to January 19, 2016

CRESCENT DIRECT LENDINGPurchase Report by Report Date
CRESCENT CAPITAL GROUP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

FIXED INCOME
US DOLLAR

CITY NATIOANL BANK USD/OTH927HXDII1 HSI ACQUISITION COMPANY 21 Dec 20151%   07 May 2021

150,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 149,250.00

149,250.00

CITY NATIOANL BANK USD/OTH21 Dec 2015 CANCEL

-150,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 -149,250.00

-149,250.00

CITY NATIOANL BANK USD/LSU21 Dec 2015 930 Dec 2015

150,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 149,250.00

149,250.00
927HXDII1 Total

0.00 0.000.00 149,250.00150,000.000 Local

0.00 0.00 0.00 149,250.00Base

BANK OF NEW YORK MELLON USD/LSU927LCVII5 ALKU LLC 18 Dec 20151%   18 Dec 2020 18 Dec 2015

650,000.000 0.0098.500000Local1.000000
98.500000 0.00 0.00Base

0.00
0.00
0.00 640,250.00

640,250.00

JP MORGAN CHASE BANK USD/LSU927MQKII2 EFFICIENT COLLABORATIVE RETAIL 17 Nov 20151%   17 Nov 2020 17 Nov 2015

1,350,000.000 0.0099.250000Local1.000000
99.250000 0.00 0.00Base

0.00
0.00
0.00 1,339,875.00

1,339,875.00

CRESCENT BANK AND TRUST COMPANY/DRS USD/OTH976TJHII2 KYJEN COMPANY LLC THE 14 Oct 20151%   14 Oct 2020 14 Oct 2015

1,050,000.000 0.0098.250000Local1.000000
98.250000 0.00 0.00Base

0.00
0.00
0.00 1,031,625.00

1,031,625.00

0.003,200,000.000 Local
0.00Base

0.00
0.00

0.00
0.00

3,161,000.00
3,161,000.00

US DOLLAR Total
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NHIX
December 31, 2015

FUND:
View Date:to January 19, 2016

CRESCENT DIRECT LENDINGPurchase Report by Report Date
CRESCENT CAPITAL GROUP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

FIXED INCOME  Total
3,200,000.000

Base 0.00 0.00 0.00 3,161,000.00

3,161,000.000.000.000.00

3,200,000.000

PURCHASE Total

Base
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NHIX
December 31, 2015

FUND:
View Date:to January 19, 2016

CRESCENT DIRECT LENDINGSales Report by Report Date
CRESCENT CAPITAL GROUP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

FIXED INCOME
US DOLLAR

PAYDOWN USD/OTH02927HAC2 AMERICAN RESIDENTIAL SVCS LLC 31 Dec 20151%   30 Jun 2021 31 Dec 2015

3,582.320 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,582.32

3,582.32

PAYDOWN USD/OTH04044VAB7 ARISTOTLE CORP 31 Dec 20151%   30 Jun 2021 31 Dec 2015

1,625.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,625.00

1,625.00

PAYDOWN USD/LSU05337KAB4 AVALIGN TECHNOLOGIES INC 23 Nov 20151%   15 Jul 2021 23 Nov 2015

6,250.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,250.00

6,250.00

PAYDOWN USD/LSU45720UAB3 INJURED WORKERS PHARMACY LLC 31 Dec 20151%   22 Jul 2020 31 Dec 2015

2,187.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,187.50

2,187.50

PAYDOWN USD/OTH86901LAE2 SURVEY SAMPLING INT. LLC 30 Sep 2015 51%   04 Dec 2020 05 Oct 2015

2,068.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,068.97

2,068.97

PAYDOWN USD/LSU31 Dec 2015 31 Dec 2015

2,068.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,068.97

2,068.97
86901LAE2 Total

0.00 0.000.00 4,137.944,137.940 Local

0.00 0.00 0.00 4,137.94Base

PAYDOWN USD/OTH91134KAG8 UNITED RECOVERY SYS LP 31 Dec 20151%   14 Mar 2018 31 Dec 2015

5,569.300 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,569.30

5,569.30
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NHIX
December 31, 2015

FUND:
View Date:to January 19, 2016

CRESCENT DIRECT LENDINGSales Report by Report Date
CRESCENT CAPITAL GROUP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PAYDOWN USD/OTH91134KAH6 UNITED RECOVERY SYS LP 31 Dec 20151%   14 Mar 2017 31 Dec 2015

1,764.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,764.62

1,764.62

PAYDOWN USD/OTH91134KAJ2 UNITED RECOVERY SYS LP 31 Dec 20151%   14 Mar 2017 31 Dec 2015

4,411.550 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,411.55

4,411.55

PAYDOWN USD/OTH91134KAK9 UNITED RECOVERY SYS LP 31 Dec 20151%   14 Mar 2017 31 Dec 2015

4,019.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,019.41

4,019.41

PAYDOWN USD/OTH924JBEII2 ASTRODYNE CORPORATION 23 Dec 2015 191%   04 Dec 2018 OPEN

109,919.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 109,919.16

109,919.16

PAYDOWN USD/LSU31 Dec 2015

11,654.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,654.87

11,654.87

PAYDOWN USD/LSU31 Dec 2015 CANCEL

-11,654.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -11,654.87

-11,654.87

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

11,654.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 11,654.87

11,654.87
924JBEII2 Total

0.00 0.000.00 121,574.03121,574.030 Local

0.00 0.00 0.00 121,574.03Base

PAYDOWN USD/OTH924JBFII9 WRE HOLDING CORP. 01 Oct 2015 11%   03 Jul 2021 02 Oct 2015

5,166.690 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,166.69

5,166.69
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NHIX
December 31, 2015

FUND:
View Date:to January 19, 2016

CRESCENT DIRECT LENDINGSales Report by Report Date
CRESCENT CAPITAL GROUP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PAYDOWN USD/OTH07 Oct 2015 108 Oct 2015

2.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2.72

2.72
924JBFII9 Total

0.00 0.000.00 5,169.415,169.410 Local

0.00 0.00 0.00 5,169.41Base

PAYDOWN USD/OTH926DNFII7 YLG HOLDINGS INC. 30 Sep 2015 51%   09 Jan 2022 05 Oct 2015

6,250.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,250.00

6,250.00

PAYDOWN USD/OTH926GDWII4 ERC HOLDINGS, LLC 01 Oct 2015 11%   05 Feb 2020 02 Oct 2015

3,322.220 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,322.22

3,322.22

PAYDOWN USD/OTH06 Oct 2015

5,298.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,298.51

5,298.51

PAYDOWN USD/OTH06 Oct 2015 CANCEL

-5,298.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -5,298.51

-5,298.51

PAYDOWN USD/OTH05 Oct 2015 106 Oct 2015

5,298.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,298.51

5,298.51
926GDWII4 Total

0.00 0.000.00 8,620.738,620.730 Local

0.00 0.00 0.00 8,620.73Base

PAYDOWN USD/OTH926GDXII2 ERC HOLDINGS, LLC 01 Oct 2015 11%   05 Feb 2020 02 Oct 2015

10,625.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,625.00

10,625.00
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NHIX
December 31, 2015

FUND:
View Date:to January 19, 2016

CRESCENT DIRECT LENDINGSales Report by Report Date
CRESCENT CAPITAL GROUP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PAYDOWN USD/OTH06 Oct 2015

16,945.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,945.46

16,945.46

PAYDOWN USD/OTH06 Oct 2015 CANCEL

-16,945.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -16,945.46

-16,945.46

PAYDOWN USD/OTH05 Oct 2015 106 Oct 2015

16,945.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16,945.46

16,945.46
926GDXII2 Total

0.00 0.000.00 27,570.4627,570.460 Local

0.00 0.00 0.00 27,570.46Base

PAYDOWN USD/LSU926GDZII7 PARIS PRESENTS INCORPORATED 30 Nov 20151%   29 Jan 2021 30 Nov 2015

14,673.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,673.91

14,673.91

PAYDOWN USD/LSU11 Dec 2015 11 Dec 2015

14,673.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,673.91

14,673.91

PAYDOWN USD/LSU28 Dec 2015 129 Dec 2015

7,336.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,336.96

7,336.96

PAYDOWN USD/OTH31 Dec 2015 4OPEN

1,595.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,595.33

1,595.33
926GDZII7 Total

0.00 0.000.00 38,280.1138,280.110 Local

0.00 0.00 0.00 38,280.11Base
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NHIX
December 31, 2015

FUND:
View Date:to January 19, 2016

CRESCENT DIRECT LENDINGSales Report by Report Date
CRESCENT CAPITAL GROUP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PAYDOWN USD/OTH926NNXII6 BIOPHARM COMMUNICATIONS LLC 01 Oct 20151%   17 Apr 2020 01 Oct 2015

2,500.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,500.00

2,500.00

PAYDOWN USD/OTH926SNYII3 AUDAX AAMP HOLDINGS 30 Sep 2015 51%   27 Sep 2020 05 Oct 2015

12,472.400 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,472.40

12,472.40

PAYDOWN USD/LSU927HXDII1 HSI ACQUISITION COMPANY 02 Nov 20151%   07 May 2021

2,882.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,882.21

2,882.21

PAYDOWN USD/LSU02 Nov 2015 CANCEL

-2,882.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -2,882.21

-2,882.21

PAYDOWN USD/LSU30 Oct 2015

2,882.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,882.21

2,882.21

PAYDOWN USD/LSU30 Oct 2015 CANCEL

-2,882.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -2,882.21

-2,882.21

PAYDOWN USD/LSU02 Nov 2015

2,882.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,882.21

2,882.21

PAYDOWN USD/LSU02 Nov 2015 CANCEL

-2,882.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -2,882.21

-2,882.21

PAYDOWN USD/LSU02 Nov 2015 02 Nov 2015

2,882.210 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,882.21

2,882.21
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NHIX
December 31, 2015

FUND:
View Date:to January 19, 2016

CRESCENT DIRECT LENDINGSales Report by Report Date
CRESCENT CAPITAL GROUP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

927HXDII1 Total

0.00 0.000.00 2,882.212,882.210 Local

0.00 0.00 0.00 2,882.21Base

PAYDOWN USD/OTH976AQZII5 YLG HOLDINGS INC. 01 Oct 2015 41%   09 Jan 2022 05 Oct 2015

2,990.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,990.63

2,990.63

PAYDOWN USD/LSU976CLYII9 ABRACON ACQUISITION CO LLC 31 Dec 20151%   18 Feb 2020 31 Dec 2015

15,625.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,625.00

15,625.00

PAYDOWN USD/LSU976DLSII0 TRIMECH SOLUTIONS LLC 02 Nov 20151%   06 Feb 2020 02 Nov 2015

3,125.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,125.00

3,125.00

PAYDOWN USD/OTH976LJZII9 STELLAR MATERIALS LLC 01 Oct 20151%   20 Jun 2020 01 Oct 2015

2,072.310 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,072.31

2,072.31

PAYDOWN USD/OTH978UDAII8 SQAD LLC 31 Dec 20151%   31 Oct 2018

7,482.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,482.53

7,482.53

PAYDOWN USD/OTH31 Dec 2015 CANCEL

-7,482.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -7,482.53

-7,482.53

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

7,482.530 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 7,482.53

7,482.53

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

12,998.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,998.73

12,998.73
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NHIX
December 31, 2015

FUND:
View Date:to January 19, 2016

CRESCENT DIRECT LENDINGSales Report by Report Date
CRESCENT CAPITAL GROUP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

978UDAII8 Total

0.00 0.000.00 20,481.2620,481.260 Local

0.00 0.00 0.00 20,481.26Base

PAYDOWN USD/OTH978UDBII6 SQAD LLC 31 Dec 20151%   31 Oct 2020 31 Dec 2015

1,788.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,788.13

1,788.13

PAYDOWN USD/OTH31 Dec 2015 31 Dec 2015

8,069.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,069.62

8,069.62
978UDBII6 Total

0.00 0.000.00 9,857.759,857.750 Local

0.00 0.00 0.00 9,857.75Base

PAYDOWN USD/LSU978XANII7 EFFICIENT COLLABORATIVE RETAIL 17 Nov 20151%   05 Nov 2019

466,548.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 466,548.08

466,548.08

PAYDOWN USD/LSU17 Nov 2015 CANCEL

-466,548.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -466,548.08

-466,548.08

PAYDOWN USD/LSU17 Nov 2015 118 Nov 2015

466,548.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 466,548.08

466,548.08
978XANII7 Total

0.00 0.000.00 466,548.08466,548.080 Local

0.00 0.00 0.00 466,548.08Base

PAYDOWN USD/OTH978YRWII7 DIS HOLDINGS ACQ SUB CORP 01 Oct 20151%   08 Dec 2020 01 Oct 2015

6,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,000.00

6,000.00

Books Closed Prepared by State StreetPage 2186



NHIX
December 31, 2015

FUND:
View Date:to January 19, 2016

CRESCENT DIRECT LENDINGSales Report by Report Date
CRESCENT CAPITAL GROUP

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PAYDOWN USD/OTH979UWSII7 RESA POWER SOLUTIONS LLC 31 Dec 20151%   30 Mar 2017 31 Dec 2015

13,089.050 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,089.05

13,089.05

0.00798,656.070 Local
0.00Base

0.00
0.00

0.00
0.00

798,656.07
798,656.07

US DOLLAR Total

FIXED INCOME  Total
798,656.070

Base 0.00 0.00 0.00 798,656.07

798,656.070.000.000.00

798,656.070

SALES Total

Base
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NHIY
December 31, 2015

FUND:
View Date:to January 19, 2016

APPOMATTOXPurchase Report by Report Date
APPOMATTOX

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 30 Oct 20150.189% 31 Dec 2030 30 Oct 2015

STIF FUND

500,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 500,000.00

500,000.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.188% 31 Dec 2030 02 Nov 2015

STIF FUND

3,785.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,785.54

3,785.54
86199E9B7 Total

0.00 0.000.00 503,785.54503,785.540 Local

0.00 0.00 0.00 503,785.54Base

0.00503,785.540 Local
0.00Base

0.00
0.00

0.00
0.00

503,785.54
503,785.54

US DOLLAR Total

CASH EQUIVALENTS  Total
503,785.540

Base 0.00 0.00 0.00 503,785.54

EQUITY
US DOLLAR

CAPITAL CALL USD/BOS927UBV905 THE ADVENT CONVERTIBLE ARBITRA 29 Oct 2015 6LP 04 Nov 2015

1,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,000,000.00

1,000,000.00

CAPITAL CALL USD/BOS30 Nov 2015 30 Nov 2015

500,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 500,000.00

500,000.00
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NHIY
December 31, 2015

FUND:
View Date:to January 19, 2016

APPOMATTOXPurchase Report by Report Date
APPOMATTOX

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

927UBV905 Total

0.00 0.000.00 1,500,000.001,500,000.000 Local

0.00 0.00 0.00 1,500,000.00Base

CAPITAL CALL USD/BOS976HUE901 CALIXTO GLOBAL MASTER FUND LP 29 Oct 2015 29 Oct 2015

1,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,000,000.00

1,000,000.00

CAPITAL CALL USD/BOS30 Nov 2015 30 Nov 2015

1,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,000,000.00

1,000,000.00
976HUE901 Total

0.00 0.000.00 2,000,000.002,000,000.000 Local

0.00 0.00 0.00 2,000,000.00Base

CAPITAL CALL USD/BOSACI0F1V36 HOLLIS PARK OPPORTUNITIES FD 30 Nov 2015HEDGE FUND 30 Nov 2015

500,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 500,000.00

500,000.00

CAPITAL CALL USD/BOSACI0GGKS9 TIGER RATAN CAPITAL FUND LP 29 Oct 2015HEDGE FUND 29 Oct 2015

500,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 500,000.00

500,000.00

CAPITAL CALL USD/BOSACI0GGKT7 AVALON WORLDWIDE LP 29 Oct 2015HEDGE FUND 29 Oct 2015

500,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 500,000.00

500,000.00

CAPITAL CALL USD/BOSACI0GGL58 MATARIN MARKET NEUTRAL 30 Nov 2015HEDGE FUND 30 Nov 2015

500,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 500,000.00

500,000.00

CAPITAL CALL USD/BOSACI0GR1L1 KINGS PEAK GLOBAL MACRO FUND 30 Oct 2015LIMITED PARTNERSHIP 30 Oct 2015

500,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 500,000.00

500,000.00
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NHIY
December 31, 2015

FUND:
View Date:to January 19, 2016

APPOMATTOXPurchase Report by Report Date
APPOMATTOX

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CAPITAL CALL USD/BOS30 Nov 2015 30 Nov 2015

500,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 500,000.00

500,000.00
ACI0GR1L1 Total

0.00 0.000.00 1,000,000.001,000,000.000 Local

0.00 0.00 0.00 1,000,000.00Base

CAPITAL CALL USD/BOSACI0J9PX6 LOMAS CAPITAL LP 30 Nov 2015LIMITED PARTNERSHIP 30 Nov 2015

1,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,000,000.00

1,000,000.00

0.007,500,000.000 Local
0.00Base

0.00
0.00

0.00
0.00

7,500,000.00
7,500,000.00

US DOLLAR Total

EQUITY  Total
7,500,000.000

Base 0.00 0.00 0.00 7,500,000.00

8,003,785.540.000.000.00

8,003,785.540

PURCHASE Total

Base
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NHIY
December 31, 2015

FUND:
View Date:to January 19, 2016

APPOMATTOXSales Report by Report Date
APPOMATTOX

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.138% 31 Dec 2030 01 Oct 2015

STIF FUND

2,996,183.230 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,996,183.23

2,996,183.23

STATE STREET BANK AND TRUST USD/CSW02 Oct 201531 Dec 2030 02 Oct 2015

STIF FUND

13.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13.85

13.85

STATE STREET BANK AND TRUST USD/CSW29 Oct 201531 Dec 2030 29 Oct 2015

STIF FUND

3,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,000,000.00

3,000,000.00

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 05 Nov 20150.143% 31 Dec 2030 05 Nov 2015

STIF FUND

1,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,000,000.00

1,000,000.00

STATE STREET BANK AND TRUST USD/CSW20 Nov 201531 Dec 2030 20 Nov 2015

STIF FUND

26,479.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 26,479.57

26,479.57

STATE STREET BANK AND TRUST USD/CSW01 Dec 201531 Dec 2030 01 Dec 2015

STIF FUND

3,996,710.710 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,996,710.71

3,996,710.71

STATE STREET BANK AND TRUST USD/CSW02 Dec 201531 Dec 2030 02 Dec 2015

STIF FUND

236.280 0.00100.000000Local1.000000 0.00 0.00 236.28
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NHIY
December 31, 2015

FUND:
View Date:to January 19, 2016

APPOMATTOXSales Report by Report Date
APPOMATTOX

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 236.28
86199E9B7 Total

0.00 0.000.00 11,019,623.6411,019,623.640 Local

0.00 0.00 0.00 11,019,623.64Base

0.0011,019,623.640 Local
0.00Base

0.00
0.00

0.00
0.00

11,019,623.64
11,019,623.64

US DOLLAR Total

CASH EQUIVALENTS  Total
11,019,623.640

Base 0.00 0.00 0.00 11,019,623.64

11,019,623.640.000.000.00

11,019,623.640

SALES Total

Base
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NHIZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ROCK CREEKPurchase Report by Report Date
ROCK CREEK

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 02 Nov 20150.188% 31 Dec 2030 02 Nov 2015

STIF FUND

4,060.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,060.90

4,060.90

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Dec 20150.195% 31 Dec 2030 01 Dec 2015

STIF FUND

4,034.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,034.44

4,034.44
86199E9B7 Total

0.00 0.000.00 8,095.348,095.340 Local

0.00 0.00 0.00 8,095.34Base

0.008,095.340 Local
0.00Base

0.00
0.00

0.00
0.00

8,095.34
8,095.34

US DOLLAR Total

CASH EQUIVALENTS  Total
8,095.340

Base 0.00 0.00 0.00 8,095.34

8,095.340.000.000.00

8,095.340

PURCHASE Total

Base
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NHIZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ROCK CREEKSales Report by Report Date
ROCK CREEK

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW86199E9B7 STATE STREET TR 01 Oct 20150.139% 31 Dec 2030 01 Oct 2015

STIF FUND

3,495,905.920 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,495,905.92

3,495,905.92

STATE STREET BANK AND TRUST USD/CSW02 Oct 201531 Dec 2030 02 Oct 2015

STIF FUND

16.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 16.16

16.16

STATE STREET BANK AND TRUST USD/CSW10 Nov 201531 Dec 2030 10 Nov 2015

STIF FUND

124,866.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 124,866.06

124,866.06

STATE STREET BANK AND TRUST USD/CSW02 Dec 201531 Dec 2030 02 Dec 2015

STIF FUND

0.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.63

0.63
86199E9B7 Total

0.00 0.000.00 3,620,788.773,620,788.770 Local

0.00 0.00 0.00 3,620,788.77Base

0.003,620,788.770 Local
0.00Base

0.00
0.00

0.00
0.00

3,620,788.77
3,620,788.77

US DOLLAR Total

CASH EQUIVALENTS  Total
3,620,788.770

Base 0.00 0.00 0.00 3,620,788.77
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NHIZ
December 31, 2015

FUND:
View Date:to January 19, 2016

ROCK CREEKSales Report by Report Date
ROCK CREEK

Base Currency: USD - US DOLLAR

October 1, 2015

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

3,620,788.770.000.000.00

3,620,788.770

SALES Total

Base
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Purchase Report by Report Date LSV ASSET MGMT-LARGE CAP VAL
LSV ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHDFFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
9,645,651.920 Local

42TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
9,645,651.92
9,645,651.92

0.00

EQUITY
377,645.000 Local

88TRADES:

0.00Base

1CANCELS:

2,620.80
2,620.80 0.00

0.00
10,851,610.80
10,851,610.80

0.00

US DOLLAR  Total
Long 10,023,296.920 Local 0.00 2,620.80 0.00 20,497,262.72

Base 0.00 2,620.80 0.00 20,497,262.72
TRADES: 130

CANCELS: 1

PURCHASE Total

Long 10,023,296.920 Base 0.00 2,620.80 0.00 20,497,262.72
TRADES: 130

CANCELS: 1
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Sales Report by Report Date LSV ASSET MGMT-LARGE CAP VAL
LSV ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHDFFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
6,496,486.550 Local

18TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
6,496,486.55
6,496,486.55

0.00

EQUITY
114,000.000 Local

47TRADES:

0.00Base

0CANCELS:

1,006.85
1,006.85 201.26

201.26
10,925,598.73
10,925,598.73

0.00

US DOLLAR  Total
Long 6,610,486.550 Local 0.00 1,006.85 201.26 17,422,085.28

Base 0.00 1,006.85 201.26 17,422,085.28
TRADES: 65

CANCELS: 0

SALES Total

Long 6,610,486.550 Base 0.00 1,006.85 201.26 17,422,085.28
TRADES: 65

CANCELS: 0
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Purchase and Sales by Report Date ISBI-RHUMBLINE ADVISORS
CLIENT MANAGED

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHDGFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date ISBI - RHUMBLINE ADVISORS, LLC
RHUMBLINE ADVISERS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHDMFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
60,347,130.180 Local

55TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
60,347,130.18
60,347,130.18

0.00

EQUITY
2,081,933.965 Local

589TRADES:

0.00Base

1CANCELS:

2,339.83
2,339.83 0.00

0.00
116,768,801.60
116,768,801.60

0.00

US DOLLAR  Total
Long 62,429,064.145 Local 0.00 2,339.83 0.00 177,115,931.78

Base 0.00 2,339.83 0.00 177,115,931.78
TRADES: 644

CANCELS: 1

PURCHASE Total

Long 62,429,064.145 Base 0.00 2,339.83 0.00 177,115,931.78
TRADES: 644

CANCELS: 1
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Sales Report by Report Date ISBI - RHUMBLINE ADVISORS, LLC
RHUMBLINE ADVISERS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHDMFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
59,733,590.050 Local

5TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
59,733,590.05
59,733,590.05

0.00

EQUITY
1,027,799.965 Local

494TRADES:

0.00Base

1CANCELS:

10,116.23
10,116.23 1,059.99

1,059.99
60,435,277.08
60,435,277.08

0.00

US DOLLAR  Total
Long 60,761,390.015 Local 0.00 10,116.23 1,059.99 120,168,867.13

Base 0.00 10,116.23 1,059.99 120,168,867.13
TRADES: 499

CANCELS: 1

SALES Total

Long 60,761,390.015 Base 0.00 10,116.23 1,059.99 120,168,867.13
TRADES: 499

CANCELS: 1
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Purchase Report by Report Date ISBI - IRON BRIDGE CAP MGMT
IRON BRIDGE MGMT LLC

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHDUFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
3,609.750 Local

4TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
3,609.75
3,609.75

0.00

US DOLLAR  Total
Long 3,609.750 Local 0.00 0.00 0.00 3,609.75

Base 0.00 0.00 0.00 3,609.75
TRADES: 4

CANCELS: 0

PURCHASE Total

Long 3,609.750 Base 0.00 0.00 0.00 3,609.75
TRADES: 4

CANCELS: 0
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Purchase and Sales by Report Date ISBI - OPUS CAPITAL MGMT
ISBI - OPUS CAPITAL MGMT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHDXFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date ISBI - SEGALL BRYANT & HAMILL
SEGALL BRYANT AND HAMILL

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHDYFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
19,898,424.100 Local

36TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
19,898,424.10
19,898,424.10

0.00

EQUITY
1,060,144.496 Local

36TRADES:

0.00Base

0CANCELS:

22,884.87
22,884.87 0.00

0.00
22,101,782.86
22,101,782.86

0.00

US DOLLAR  Total
Long 20,958,568.596 Local 0.00 22,884.87 0.00 42,000,206.96

Base 0.00 22,884.87 0.00 42,000,206.96
TRADES: 72

CANCELS: 0

PURCHASE Total

Long 20,958,568.596 Base 0.00 22,884.87 0.00 42,000,206.96
TRADES: 72

CANCELS: 0
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Sales Report by Report Date ISBI - SEGALL BRYANT & HAMILL
SEGALL BRYANT AND HAMILL

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHDYFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
13,157,681.830 Local

20TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
13,157,681.83
13,157,681.83

0.00

EQUITY
1,195,976.496 Local

75TRADES:

0.00Base

0CANCELS:

26,644.03
26,644.03 459.61

459.61
28,145,480.88
28,145,480.88

0.00

US DOLLAR  Total
Long 14,353,658.326 Local 0.00 26,644.03 459.61 41,303,162.71

Base 0.00 26,644.03 459.61 41,303,162.71
TRADES: 95

CANCELS: 0

SALES Total

Long 14,353,658.326 Base 0.00 26,644.03 459.61 41,303,162.71
TRADES: 95

CANCELS: 0
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Purchase and Sales by Report Date ISBI - WLLM BLAIR AND COMPANY
WILLIAM BLAIR & COMPANY

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHDZFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date ISBI - TEMPLETON INVSNT CNSL
TEMPLETON INV COUNSEL

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEBFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EURO CURRENCY

SPAIN

EQUITY
192,586.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
66,442.17
70,740.97

0.00

SPAIN Total

192,586.000

1TRADES:
0CANCELS:

Base 70,740.97

66,442.17

0.00

0.00

0.000.00

0.00Local 0.00

EURO CURRENCY  Total
Long 192,586.000 Local 0.00 0.00 0.00 66,442.17

Base 0.00 0.00 0.00 70,740.97
TRADES: 1

CANCELS: 0

HONG KONG DOLLAR

EQUITY
3,907,000.000 Local

19TRADES:

0.00Base

1CANCELS:

6,154.02
47,696.74 44,880.06

5,790.60
41,755,834.24

5,387,514.59
0.00

HONG KONG DOLLAR  Total
Long 3,907,000.000 Local 0.00 47,696.74 44,880.06 41,755,834.24

Base 0.00 6,154.02 5,790.60 5,387,514.59
TRADES: 19

CANCELS: 1

JAPANESE YEN
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Purchase Report by Report Date ISBI - TEMPLETON INVSNT CNSL
TEMPLETON INV COUNSEL

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEBFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
659,200.000 Local

8TRADES:

0.00Base

2CANCELS:

10,434.56
1,264,060.00 0.00

0.00
1,147,831,153.00

9,475,158.75
0.00

JAPANESE YEN  Total
Long 659,200.000 Local 0.00 1,264,060.00 0.00 1,147,831,153.00

Base 0.00 10,434.56 0.00 9,475,158.75
TRADES: 8

CANCELS: 2

NORWEGIAN KRONE

EQUITY
137,460.000 Local

1TRADES:

0.00Base

0CANCELS:

710.82
6,167.67 0.00

0.00
8,817,119.99
1,016,166.00

0.00

NORWEGIAN KRONE  Total
Long 137,460.000 Local 0.00 6,167.67 0.00 8,817,119.99

Base 0.00 710.82 0.00 1,016,166.00
TRADES: 1

CANCELS: 0

POUND STERLING

EQUITY
546,082.000 Local

4TRADES:

0.00Base

0CANCELS:

724.47
477.38 3,410.87

5,176.34
1,971,810.91
2,992,420.96

0.00

POUND STERLING  Total
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Purchase Report by Report Date ISBI - TEMPLETON INVSNT CNSL
TEMPLETON INV COUNSEL

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEBFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 546,082.000 Local 0.00 477.38 3,410.87 1,971,810.91
Base 0.00 724.47 5,176.34 2,992,420.96

TRADES: 4
CANCELS: 0

SINGAPORE DOLLAR

EQUITY
178,600.000 Local

4TRADES:

0.00Base

1CANCELS:

5,255.93
7,330.58 1,353.39

970.30
3,673,971.25
2,634,189.25

0.00

SINGAPORE DOLLAR  Total
Long 178,600.000 Local 0.00 7,330.58 1,353.39 3,673,971.25

Base 0.00 5,255.93 970.30 2,634,189.25
TRADES: 4

CANCELS: 1

SWISS FRANC

EQUITY
358,380.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
860,112.00
835,993.60

0.00

SWISS FRANC  Total
Long 358,380.000 Local 0.00 0.00 0.00 860,112.00

Base 0.00 0.00 0.00 835,993.60
TRADES: 2

CANCELS: 0

US DOLLAR
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January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEBFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
10,184,350.950 Local

17TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
10,184,350.95
10,184,350.95

0.00

EQUITY
2,489,422.000 Local

7TRADES:

0.00Base

2CANCELS:

306.27
306.27 0.00

0.00
13,218,714.48
13,218,714.48

0.00

US DOLLAR  Total
Long 12,673,772.950 Local 0.00 306.27 0.00 23,403,065.43

Base 0.00 306.27 0.00 23,403,065.43
TRADES: 24

CANCELS: 2

PURCHASE Total

Long 18,653,080.950 Base 0.00 23,586.07 11,937.24 45,815,249.55
TRADES: 63

CANCELS: 6
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January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEBFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EURO CURRENCY

FRANCE

EQUITY
21,110.000 Local

1TRADES:

0.00Base

0CANCELS:

3,152.39
2,857.37 0.00

0.00
1,902,058.37
2,098,445.60

0.00

FRANCE Total

21,110.000

1TRADES:
0CANCELS:

Base 2,098,445.60

1,902,058.37

0.00

0.00

3,152.390.00

0.00Local 2,857.37

ITALY

EQUITY
2,073,932.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
3,807,037.83
4,882,048.86

0.00

ITALY Total

2,073,932.000

1TRADES:
0CANCELS:

Base 4,882,048.86

3,807,037.83

0.00

0.00

0.000.00

0.00Local 0.00

SPAIN

EQUITY
192,586.000 Local

1TRADES:

0.00Base

0CANCELS:

49.16
46.37 0.00

0.00
66,203.21
70,185.31

0.00

SPAIN Total
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January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEBFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

192,586.000

1TRADES:
0CANCELS:

Base 70,185.31

66,203.21

0.00

0.00

49.160.00

0.00Local 46.37

EURO CURRENCY  Total
Long 2,287,628.000 Local 0.00 2,903.74 0.00 5,775,299.41

Base 0.00 3,201.55 0.00 7,050,679.77
TRADES: 3

CANCELS: 0

JAPANESE YEN

EQUITY
217,100.000 Local

8TRADES:

0.00Base

4CANCELS:

5,601.13
682,388.00 0.00

0.00
567,973,706.00

4,661,998.19
0.00

JAPANESE YEN  Total
Long 217,100.000 Local 0.00 682,388.00 0.00 567,973,706.00

Base 0.00 5,601.13 0.00 4,661,998.19
TRADES: 8

CANCELS: 4

POUND STERLING

EQUITY
276,548.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
642,974.10
975,777.73

0.00

POUND STERLING  Total
Long 276,548.000 Local 0.00 0.00 0.00 642,974.10

Base 0.00 0.00 0.00 975,777.73
TRADES: 2

CANCELS: 0
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January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEBFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

SWISS FRANC

EQUITY
334,266.000 Local

3TRADES:

0.00Base

0CANCELS:

3,360.07
3,281.98 0.00

0.00
3,692,384.12
3,780,504.12

0.00

SWISS FRANC  Total
Long 334,266.000 Local 0.00 3,281.98 0.00 3,692,384.12

Base 0.00 3,360.07 0.00 3,780,504.12
TRADES: 3

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
23,743,365.900 Local

11TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
23,743,365.90
23,743,365.90

0.00

EQUITY
2,073,932.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
4,882,048.86
4,882,048.86

0.00

US DOLLAR  Total
Long 25,817,297.900 Local 0.00 0.00 0.00 28,625,414.76

Base 0.00 0.00 0.00 28,625,414.76
TRADES: 12

CANCELS: 0

SALES Total
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TEMPLETON INV COUNSEL

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEBFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 28,932,839.900 Base 0.00 12,162.75 0.00 45,094,374.57
TRADES: 28

CANCELS: 4
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Purchase and Sales by Report Date ISBI CLIENT MANAGED
ISBI CLIENT MANAGED

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEFFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 2214 Prepared by State Street



Purchase and Sales by Report Date ISBI - GLOBEFLEX CAPITAL
GLOBEFLEX CAPITAL

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEGFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date SSGA INTL SMALL CAP
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEHFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
3,846,152.000 Local

41TRADES:

0.00Base

0CANCELS:

6,143.37
8,492.75 0.00

0.00
12,776,346.81

9,433,195.03
0.00

AUSTRALIAN DOLLAR  Total
Long 3,846,152.000 Local 0.00 8,492.75 0.00 12,776,346.81

Base 0.00 6,143.37 0.00 9,433,195.03
TRADES: 41

CANCELS: 0

EURO CURRENCY

FRANCE

EQUITY
742,971.000 Local

8TRADES:

0.00Base

2CANCELS:

2,715.73
2,531.40 2,868.75

3,080.03
2,937,701.00
3,156,700.17

0.00

FRANCE Total

742,971.000

8TRADES:
2CANCELS:

Base 3,156,700.17

2,937,701.00

3,080.03

2,868.75

2,715.730.00

0.00Local 2,531.40

GERMANY

EQUITY
12,614.000 Local

2TRADES:

0.00Base

0CANCELS:

507.41
472.12 0.00

0.00
1,180,778.69
1,269,041.81

0.00

GERMANY Total
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Purchase Report by Report Date SSGA INTL SMALL CAP
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEHFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

12,614.000

2TRADES:
0CANCELS:

Base 1,269,041.81

1,180,778.69

0.00

0.00

507.410.00

0.00Local 472.12

ITALY

EQUITY
375,725.000 Local

12TRADES:

0.00Base

0CANCELS:

2,169.95
2,025.10 4,414.42

4,737.36
4,464,765.25
4,791,063.94

0.00

ITALY Total

375,725.000

12TRADES:
0CANCELS:

Base 4,791,063.94

4,464,765.25

4,737.36

4,414.42

2,169.950.00

0.00Local 2,025.10

SPAIN

EQUITY
63,966.000 Local

2TRADES:

0.00Base

0CANCELS:

165.91
154.37 0.00

0.00
386,068.01
414,926.57

0.00

SPAIN Total

63,966.000

2TRADES:
0CANCELS:

Base 414,926.57

386,068.01

0.00

0.00

165.910.00

0.00Local 154.37

EURO CURRENCY  Total
Long 1,195,276.000 Local 0.00 5,182.99 7,283.17 8,969,312.95

Base 0.00 5,559.00 7,817.39 9,631,732.49
TRADES: 24

CANCELS: 2
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Purchase Report by Report Date SSGA INTL SMALL CAP
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEHFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

HONG KONG DOLLAR

EQUITY
6,571,400.000 Local

23TRADES:

0.00Base

0CANCELS:

3,356.78
26,015.60 28,303.82

3,652.03
26,322,603.39

3,396,371.71
0.00

HONG KONG DOLLAR  Total
Long 6,571,400.000 Local 0.00 26,015.60 28,303.82 26,322,603.39

Base 0.00 3,356.78 3,652.03 3,396,371.71
TRADES: 23

CANCELS: 0

JAPANESE YEN

EQUITY
2,309,140.000 Local

70TRADES:

0.00Base

0CANCELS:

5,199.84
630,727.00 0.00

0.00
1,714,965,546.00

14,184,179.16
0.00

JAPANESE YEN  Total
Long 2,309,140.000 Local 0.00 630,727.00 0.00 1,714,965,546.00

Base 0.00 5,199.84 0.00 14,184,179.16
TRADES: 70

CANCELS: 0

NEW ZEALAND DOLLAR

EQUITY
106,138.000 Local

2TRADES:

0.00Base

0CANCELS:

176.19
260.77 0.00

0.00
261,025.45
176,361.87

0.00

NEW ZEALAND DOLLAR  Total
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Purchase Report by Report Date SSGA INTL SMALL CAP
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEHFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 106,138.000 Local 0.00 260.77 0.00 261,025.45
Base 0.00 176.19 0.00 176,361.87

TRADES: 2
CANCELS: 0

NORWEGIAN KRONE

EQUITY
59,447.000 Local

3TRADES:

0.00Base

0CANCELS:

534.21
4,585.27 0.00

0.00
5,452,969.18

637,699.21
0.00

NORWEGIAN KRONE  Total
Long 59,447.000 Local 0.00 4,585.27 0.00 5,452,969.18

Base 0.00 534.21 0.00 637,699.21
TRADES: 3

CANCELS: 0

POUND STERLING

EQUITY
853,010.000 Local

8TRADES:

0.00Base

0CANCELS:

2,530.38
1,653.79 16,397.55

25,091.37
3,295,965.29
5,043,456.48

0.00

POUND STERLING  Total
Long 853,010.000 Local 0.00 1,653.79 16,397.55 3,295,965.29

Base 0.00 2,530.38 25,091.37 5,043,456.48
TRADES: 8

CANCELS: 0

SINGAPORE DOLLAR
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Purchase Report by Report Date SSGA INTL SMALL CAP
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEHFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
3,685,900.000 Local

6TRADES:

0.00Base

0CANCELS:

2,084.95
2,915.54 947.55

677.61
2,919,414.56
2,087,727.20

0.00

SINGAPORE DOLLAR  Total
Long 3,685,900.000 Local 0.00 2,915.54 947.55 2,919,414.56

Base 0.00 2,084.95 677.61 2,087,727.20
TRADES: 6

CANCELS: 0

SOUTH KOREAN WON

EQUITY
254,545.000 Local

33TRADES:

0.00Base

4CANCELS:

4,874.40
5,605,478.00 0.00

0.00
5,289,419,339.00

4,602,146.85
0.00

SOUTH KOREAN WON  Total
Long 254,545.000 Local 0.00 5,605,478.00 0.00 5,289,419,339.00

Base 0.00 4,874.40 0.00 4,602,146.85
TRADES: 33

CANCELS: 4

SWEDISH KRONA

EQUITY
161,056.000 Local

7TRADES:

0.00Base

0CANCELS:

2,568.08
22,229.32 0.00

0.00
37,449,612.44

4,326,432.82
0.00

SWEDISH KRONA  Total
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STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEHFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 161,056.000 Local 0.00 22,229.32 0.00 37,449,612.44
Base 0.00 2,568.08 0.00 4,326,432.82

TRADES: 7
CANCELS: 0

SWISS FRANC

EQUITY
32,484.000 Local

3TRADES:

0.00Base

0CANCELS:

627.09
635.88 0.00

0.00
1,590,337.68
1,568,353.21

0.00

SWISS FRANC  Total
Long 32,484.000 Local 0.00 635.88 0.00 1,590,337.68

Base 0.00 627.09 0.00 1,568,353.21
TRADES: 3

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
5,465,369.340 Local

15TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
5,465,369.34
5,465,369.34

0.00

US DOLLAR  Total
Long 5,465,369.340 Local 0.00 0.00 0.00 5,465,369.34

Base 0.00 0.00 0.00 5,465,369.34
TRADES: 15

CANCELS: 0

PURCHASE Total

Long 24,539,917.340 Base 0.00 33,654.29 37,238.40 60,553,025.37
TRADES: 235

CANCELS: 6
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STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEHFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
3,555,849.000 Local

25TRADES:

0.00Base

0CANCELS:

5,825.33
8,061.58 0.00

0.00
13,886,614.03
10,229,830.72

0.00

AUSTRALIAN DOLLAR  Total
Long 3,555,849.000 Local 0.00 8,061.58 0.00 13,886,614.03

Base 0.00 5,825.33 0.00 10,229,830.72
TRADES: 25

CANCELS: 0

EURO CURRENCY

FRANCE

EQUITY
674,703.000 Local

4TRADES:

0.00Base

1CANCELS:

1,463.40
1,361.62 0.00

0.00
3,402,687.62
3,657,038.29

0.00

FRANCE Total

674,703.000

4TRADES:
1CANCELS:

Base 3,657,038.29

3,402,687.62

0.00

0.00

1,463.400.00

0.00Local 1,361.62

GERMANY

EQUITY
223,183.000 Local

11TRADES:

0.00Base

0CANCELS:

2,972.95
2,761.46 0.00

0.00
7,201,482.77
7,758,510.82

0.00

GERMANY Total
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STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEHFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

223,183.000

11TRADES:
0CANCELS:

Base 7,758,510.82

7,201,482.77

0.00

0.00

2,972.950.00

0.00Local 2,761.46

ITALY

EQUITY
22,710.000 Local

1TRADES:

0.00Base

0CANCELS:

407.08
378.77 0.00

0.00
946,548.74

1,017,303.19
0.00

ITALY Total

22,710.000

1TRADES:
0CANCELS:

Base 1,017,303.19

946,548.74

0.00

0.00

407.080.00

0.00Local 378.77

NETHERLANDS (THE)

EQUITY
17,743.000 Local

1TRADES:

0.00Base

0CANCELS:

258.32
240.35 0.00

0.00
600,644.09
645,542.20

0.00

NETHERLANDS (THE) Total

17,743.000

1TRADES:
0CANCELS:

Base 645,542.20

600,644.09

0.00

0.00

258.320.00

0.00Local 240.35

SPAIN
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Currency Summary

December 31, 2015October 1, 2015
NHEHFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
1,645,090.000 Local

3TRADES:

0.00Base

0CANCELS:

1,116.82
1,039.14 0.00

0.00
2,596,834.12
2,790,947.29

0.00

SPAIN Total

1,645,090.000

3TRADES:
0CANCELS:

Base 2,790,947.29

2,596,834.12

0.00

0.00

1,116.820.00

0.00Local 1,039.14

UNITED KINGDOM

EQUITY
70,307.000 Local

1TRADES:

0.00Base

0CANCELS:

783.13
728.66 1.25

1.34
1,820,910.40
1,957,023.33

0.00

UNITED KINGDOM Total

70,307.000

1TRADES:
0CANCELS:

Base 1,957,023.33

1,820,910.40

1.34

1.25

783.130.00

0.00Local 728.66

EURO CURRENCY  Total
Long 2,653,736.000 Local 0.00 6,510.00 1.25 16,569,107.74

Base 0.00 7,001.70 1.34 17,826,365.12
TRADES: 21

CANCELS: 1

HONG KONG DOLLAR
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Sales Report by Report Date SSGA INTL SMALL CAP
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEHFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
3,384,800.000 Local

23TRADES:

0.00Base

0CANCELS:

1,793.48
13,900.04 14,980.32

1,932.86
13,871,159.02

1,789,760.90
0.00

HONG KONG DOLLAR  Total
Long 3,384,800.000 Local 0.00 13,900.04 14,980.32 13,871,159.02

Base 0.00 1,793.48 1,932.86 1,789,760.90
TRADES: 23

CANCELS: 0

JAPANESE YEN

EQUITY
1,910,600.000 Local

89TRADES:

0.00Base

0CANCELS:

4,880.01
592,318.00 0.00

0.00
1,606,215,709.00

13,280,681.36
0.00

JAPANESE YEN  Total
Long 1,910,600.000 Local 0.00 592,318.00 0.00 1,606,215,709.00

Base 0.00 4,880.01 0.00 13,280,681.36
TRADES: 89

CANCELS: 0

NORWEGIAN KRONE

EQUITY
80,510.000 Local

3TRADES:

0.00Base

0CANCELS:

229.94
1,981.74 0.00

0.00
6,265,698.04

726,763.51
0.00

NORWEGIAN KRONE  Total
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Sales Report by Report Date SSGA INTL SMALL CAP
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEHFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 80,510.000 Local 0.00 1,981.74 0.00 6,265,698.04
Base 0.00 229.94 0.00 726,763.51

TRADES: 3
CANCELS: 0

POUND STERLING

EQUITY
340,431.000 Local

4TRADES:

0.00Base

0CANCELS:

856.65
559.01 4.00

6.12
1,396,960.38
2,140,771.40

0.00

POUND STERLING  Total
Long 340,431.000 Local 0.00 559.01 4.00 1,396,960.38

Base 0.00 856.65 6.12 2,140,771.40
TRADES: 4

CANCELS: 0

SINGAPORE DOLLAR

EQUITY
1,843,076.000 Local

13TRADES:

0.00Base

0CANCELS:

1,291.01
1,807.21 587.32

419.56
1,804,823.38
1,289,298.77

0.00

SINGAPORE DOLLAR  Total
Long 1,843,076.000 Local 0.00 1,807.21 587.32 1,804,823.38

Base 0.00 1,291.01 419.56 1,289,298.77
TRADES: 13

CANCELS: 0

SOUTH KOREAN WON
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Sales Report by Report Date SSGA INTL SMALL CAP
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEHFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
240,157.000 Local

36TRADES:

0.00Base

0CANCELS:

5,953.82
6,799,945.00 19,924,890.00

17,464.35
6,638,032,244.00

5,818,350.90
0.00

SOUTH KOREAN WON  Total
Long 240,157.000 Local 0.00 6,799,945.00 19,924,890.00 6,638,032,244.00

Base 0.00 5,953.82 17,464.35 5,818,350.90
TRADES: 36

CANCELS: 0

SWISS FRANC

EQUITY
2,277.000 Local

2TRADES:

0.00Base

0CANCELS:

214.82
217.81 0.00

0.00
544,298.35
536,809.85

0.00

SWISS FRANC  Total
Long 2,277.000 Local 0.00 217.81 0.00 544,298.35

Base 0.00 214.82 0.00 536,809.85
TRADES: 2

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
5,128,779.700 Local

7TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
5,128,779.70
5,128,779.70

0.00

US DOLLAR  Total
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Sales Report by Report Date SSGA INTL SMALL CAP
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEHFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 5,128,779.700 Local 0.00 0.00 0.00 5,128,779.70
Base 0.00 0.00 0.00 5,128,779.70

TRADES: 7
CANCELS: 0

SALES Total

Long 19,140,215.700 Base 0.00 28,046.76 19,824.23 58,767,412.23
TRADES: 223

CANCELS: 1
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Purchase Report by Report Date ISBI - GROSVENOR CAPITAL MGMT
ROCKCREEK

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEIFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
61,164.860 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
61,164.86
61,164.86

0.00

US DOLLAR  Total
Long 61,164.860 Local 0.00 0.00 0.00 61,164.86

Base 0.00 0.00 0.00 61,164.86
TRADES: 2

CANCELS: 0

PURCHASE Total

Long 61,164.860 Base 0.00 0.00 0.00 61,164.86
TRADES: 2

CANCELS: 0
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Sales Report by Report Date ISBI - GROSVENOR CAPITAL MGMT
ROCKCREEK

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEIFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
61,160.910 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
61,160.91
61,160.91

0.00

US DOLLAR  Total
Long 61,160.910 Local 0.00 0.00 0.00 61,160.91

Base 0.00 0.00 0.00 61,160.91
TRADES: 1

CANCELS: 0

SALES Total

Long 61,160.910 Base 0.00 0.00 0.00 61,160.91
TRADES: 1

CANCELS: 0
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Purchase Report by Report Date ISBI - REAL ESTATE
INTERNALLY MANAGED

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EURO CURRENCY

JERSEY  C.I.

EQUITY
1,818,189.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,818,189.00
1,972,099.55

0.00

JERSEY  C.I. Total

1,818,189.000

1TRADES:
0CANCELS:

Base 1,972,099.55

1,818,189.00

0.00

0.00

0.000.00

0.00Local 0.00

EURO CURRENCY  Total
Long 1,818,189.000 Local 0.00 0.00 0.00 1,818,189.00

Base 0.00 0.00 0.00 1,972,099.55
TRADES: 1

CANCELS: 0

US DOLLAR

EQUITY
20,494,555.082 Local

17TRADES:

0.00Base

5CANCELS:

0.00
0.00 0.00

0.00
29,066,106.63
29,066,106.63

0.00

US DOLLAR  Total
Long 20,494,555.082 Local 0.00 0.00 0.00 29,066,106.63

Base 0.00 0.00 0.00 29,066,106.63
TRADES: 17

CANCELS: 5

PURCHASE Total

Page 2231 Books Closed Prepared by State Street



Purchase Report by Report Date ISBI - REAL ESTATE
INTERNALLY MANAGED

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 22,312,744.082 Base 0.00 0.00 0.00 31,038,206.18
TRADES: 18

CANCELS: 5
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Sales Report by Report Date ISBI - REAL ESTATE
INTERNALLY MANAGED

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
14,400,412.399 Local

17TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
14,884,963.16
14,884,963.16

0.00

US DOLLAR  Total
Long 14,400,412.399 Local 0.00 0.00 0.00 14,884,963.16

Base 0.00 0.00 0.00 14,884,963.16
TRADES: 17

CANCELS: 1

SALES Total

Long 14,400,412.399 Base 0.00 0.00 0.00 14,884,963.16
TRADES: 17

CANCELS: 1
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Purchase Report by Report Date ISBI - PRIVATE EQUITY
INTERNALLY MANAGED

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHELFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
12.830 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
12.83
12.83

0.00

EQUITY
24,399,677.490 Local

57TRADES:

0.00Base

15CANCELS:

0.00
0.00 0.00

0.00
24,381,209.49
24,381,209.49

0.00

US DOLLAR  Total
Long 24,399,690.320 Local 0.00 0.00 0.00 24,381,222.32

Base 0.00 0.00 0.00 24,381,222.32
TRADES: 58

CANCELS: 15

PURCHASE Total

Long 24,399,690.320 Base 0.00 0.00 0.00 24,381,222.32
TRADES: 58

CANCELS: 15
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Sales Report by Report Date ISBI - PRIVATE EQUITY
INTERNALLY MANAGED

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHELFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
12.830 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
12.83
12.83

0.00

EQUITY
48,093,035.189 Local

72TRADES:

0.00Base

11CANCELS:

0.00
0.00 0.00

0.00
26,622,668.52
26,622,668.52

0.00

US DOLLAR  Total
Long 48,093,048.019 Local 0.00 0.00 0.00 26,622,681.35

Base 0.00 0.00 0.00 26,622,681.35
TRADES: 73

CANCELS: 11

SALES Total

Long 48,093,048.019 Base 0.00 0.00 0.00 26,622,681.35
TRADES: 73

CANCELS: 11
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Purchase Report by Report Date ISBI - CASH OVERLAY
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEMFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
25,262,402.450 Local

33TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
25,262,273.80
25,262,273.80

0.00

US DOLLAR  Total
Long 25,262,402.450 Local 0.00 0.00 0.00 25,262,273.80

Base 0.00 0.00 0.00 25,262,273.80
TRADES: 33

CANCELS: 0

PURCHASE Total

Long 25,262,402.450 Base 0.00 0.00 0.00 25,262,273.80
TRADES: 33

CANCELS: 0
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Purchase Report by Report Date ISBI - CASH OVERLAY
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEMFUND:

# of Trades Comm/FeeContracts Notional Par Notional Cost
Base Currency: USD - US DOLLAR

US DOLLAR

FUTURE BUY TO OPEN
1,250.000 Local

148TRADES:

Base

0CANCELS:

2,825.00
2,825.00

127,323,675.00
127,323,675.00

62,500.000

US DOLLAR  Total
1,250.000 Local 62,500.000 2,825.00 127,323,675.00

Base 2,825.00 127,323,675.00

TRADES: 148
CANCELS: 0

FUTURE PURCHASE Total
1,250.000 Base 62,500.000 2,825.00 127,323,675.00

TRADES: 148
CANCELS: 0
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Sales Report by Report Date ISBI - CASH OVERLAY
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEMFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
13,445,432.160 Local

30TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
13,445,432.16
13,445,432.16

0.00

SHORT TERM MATURITIES
5,900,000.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
5,900,000.00
5,900,000.00

0.00

US DOLLAR  Total
Long 19,345,432.160 Local 0.00 0.00 0.00 19,345,432.16

Base 0.00 0.00 0.00 19,345,432.16
TRADES: 31

CANCELS: 0

SALES Total

Long 19,345,432.160 Base 0.00 0.00 0.00 19,345,432.16
TRADES: 31

CANCELS: 0
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Sales Report by Report Date ISBI - CASH OVERLAY
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEMFUND:

# of Trades Comm/FeeContracts Notional Par Notional Proceeds
Base Currency: USD - US DOLLAR

US DOLLAR

FUTURE SELL TO CLOSE
1,185.000 Local

164TRADES:

Base

0CANCELS:

2,678.10
2,678.10

121,258,537.50
121,258,537.50

59,250.000

US DOLLAR  Total
1,185.000 Local 59,250.000 2,678.10 121,258,537.50

Base 2,678.10 121,258,537.50

TRADES: 164
CANCELS: 0

FUTURE SALES Total
1,185.000 Base 59,250.000 2,678.10 121,258,537.50

TRADES: 164
CANCELS: 0
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Purchase Report by Report Date ISBI - CASH
INTERNALLY MANAGED

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHENFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
317,292,507.860 Local

32TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
317,292,507.86
317,292,507.86

0.00

US DOLLAR  Total
Long 317,292,507.860 Local 0.00 0.00 0.00 317,292,507.86

Base 0.00 0.00 0.00 317,292,507.86
TRADES: 32

CANCELS: 0

PURCHASE Total

Long 317,292,507.860 Base 0.00 0.00 0.00 317,292,507.86
TRADES: 32

CANCELS: 0
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Sales Report by Report Date ISBI - CASH
INTERNALLY MANAGED

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHENFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
290,025,303.740 Local

27TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
290,025,303.74
290,025,303.74

0.00

US DOLLAR  Total
Long 290,025,303.740 Local 0.00 0.00 0.00 290,025,303.74

Base 0.00 0.00 0.00 290,025,303.74
TRADES: 27

CANCELS: 0

SALES Total

Long 290,025,303.740 Base 0.00 0.00 0.00 290,025,303.74
TRADES: 27

CANCELS: 0
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Sales Report by Report Date ISBI -CB RICHARD ELLIS INV
CB RICHARD ELLIS INVESTORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEPFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
57,805,385.410 Local

3TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
31,729,429.38
31,729,429.38

0.00

US DOLLAR  Total
Long 57,805,385.410 Local 0.00 0.00 0.00 31,729,429.38

Base 0.00 0.00 0.00 31,729,429.38
TRADES: 3

CANCELS: 1

SALES Total

Long 57,805,385.410 Base 0.00 0.00 0.00 31,729,429.38
TRADES: 3

CANCELS: 1
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Purchase Report by Report Date ISBI - ING CLARION
ING CLARION

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEQFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
3,802,272.500 Local

5TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
3,802,272.50
3,802,272.50

0.00

US DOLLAR  Total
Long 3,802,272.500 Local 0.00 0.00 0.00 3,802,272.50

Base 0.00 0.00 0.00 3,802,272.50
TRADES: 5

CANCELS: 0

PURCHASE Total

Long 3,802,272.500 Base 0.00 0.00 0.00 3,802,272.50
TRADES: 5

CANCELS: 0
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Sales Report by Report Date ISBI - ING CLARION
ING CLARION

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEQFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
26,298,610.000 Local

5TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
26,298,610.00
26,298,610.00

0.00

US DOLLAR  Total
Long 26,298,610.000 Local 0.00 0.00 0.00 26,298,610.00

Base 0.00 0.00 0.00 26,298,610.00
TRADES: 5

CANCELS: 0

SALES Total

Long 26,298,610.000 Base 0.00 0.00 0.00 26,298,610.00
TRADES: 5

CANCELS: 0
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Sales Report by Report Date ISBI - COMMONWEALTH REALTY ADV
COMMONWEALTH REALTY ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHERFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
491,500.000 Local

3TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
491,500.00
491,500.00

0.00

US DOLLAR  Total
Long 491,500.000 Local 0.00 0.00 0.00 491,500.00

Base 0.00 0.00 0.00 491,500.00
TRADES: 3

CANCELS: 0

SALES Total

Long 491,500.000 Base 0.00 0.00 0.00 491,500.00
TRADES: 3

CANCELS: 0
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Purchase and Sales by Report Date ISBI - RHUMBLINE ADVISERS
RHUMBLINE ADVISERS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEUFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date ISBI - CHANNING CAPITAL MGMT
CHANNING CAPITAL MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEXFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
5,302,206.760 Local

26TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
5,302,206.76
5,302,206.76

0.00

EQUITY
404,361.000 Local

78TRADES:

0.00Base

2CANCELS:

12,168.64
12,168.64 0.00

0.00
12,705,325.42
12,705,325.42

0.00

US DOLLAR  Total
Long 5,706,567.760 Local 0.00 12,168.64 0.00 18,007,532.18

Base 0.00 12,168.64 0.00 18,007,532.18
TRADES: 104

CANCELS: 2

PURCHASE Total

Long 5,706,567.760 Base 0.00 12,168.64 0.00 18,007,532.18
TRADES: 104

CANCELS: 2
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Sales Report by Report Date ISBI - CHANNING CAPITAL MGMT
CHANNING CAPITAL MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEXFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
6,602,111.130 Local

18TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
6,602,111.13
6,602,111.13

0.00

EQUITY
369,216.000 Local

37TRADES:

0.00Base

0CANCELS:

8,791.34
8,791.34 182.21

182.21
9,883,841.96
9,883,841.96

0.00

US DOLLAR  Total
Long 6,971,327.130 Local 0.00 8,791.34 182.21 16,485,953.09

Base 0.00 8,791.34 182.21 16,485,953.09
TRADES: 55

CANCELS: 0

SALES Total

Long 6,971,327.130 Base 0.00 8,791.34 182.21 16,485,953.09
TRADES: 55

CANCELS: 0
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Purchase Report by Report Date ISBI - DECATUR CAPITAL MGMT
DECATUR CAPITAL MGMT, INC

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEYFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
705,682.010 Local

26TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
705,682.01
705,682.01

0.00

EQUITY
55,350.000 Local

13TRADES:

0.00Base

0CANCELS:

1,107.00
1,107.00 0.00

0.00
3,236,143.87
3,236,143.87

0.00

US DOLLAR  Total
Long 761,032.010 Local 0.00 1,107.00 0.00 3,941,825.88

Base 0.00 1,107.00 0.00 3,941,825.88
TRADES: 39

CANCELS: 0

PURCHASE Total

Long 761,032.010 Base 0.00 1,107.00 0.00 3,941,825.88
TRADES: 39

CANCELS: 0
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Sales Report by Report Date ISBI - DECATUR CAPITAL MGMT
DECATUR CAPITAL MGMT, INC

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEYFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
990,041.190 Local

6TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
990,041.19
990,041.19

0.00

EQUITY
52,750.000 Local

10TRADES:

0.00Base

0CANCELS:

1,055.00
1,055.00 53.35

53.35
2,895,006.72
2,895,006.72

0.00

US DOLLAR  Total
Long 1,042,791.190 Local 0.00 1,055.00 53.35 3,885,047.91

Base 0.00 1,055.00 53.35 3,885,047.91
TRADES: 16

CANCELS: 0

SALES Total

Long 1,042,791.190 Base 0.00 1,055.00 53.35 3,885,047.91
TRADES: 16

CANCELS: 0
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Purchase Report by Report Date ISBI - ATLANTA LIFE INV ADV
HERNDON CAPITAL MANAGEMENT LLC

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEZFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
87,431.780 Local

5TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
87,431.78
87,431.78

0.00

US DOLLAR  Total
Long 87,431.780 Local 0.00 0.00 0.00 87,431.78

Base 0.00 0.00 0.00 87,431.78
TRADES: 5

CANCELS: 0

PURCHASE Total

Long 87,431.780 Base 0.00 0.00 0.00 87,431.78
TRADES: 5

CANCELS: 0
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Sales Report by Report Date ISBI - ATLANTA LIFE INV ADV
HERNDON CAPITAL MANAGEMENT LLC

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHEZFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
1,709,496.820 Local

4TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,709,496.82
1,709,496.82

0.00

EQUITY
1,906,144.000 Local

499TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
107,054,132.82
107,054,132.82

0.00

US DOLLAR  Total
Long 3,615,640.820 Local 0.00 0.00 0.00 108,763,629.64

Base 0.00 0.00 0.00 108,763,629.64
TRADES: 503

CANCELS: 0

SALES Total

Long 3,615,640.820 Base 0.00 0.00 0.00 108,763,629.64
TRADES: 503

CANCELS: 0
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Purchase and Sales by Report Date ISBI - WESTERN ASSET MGMT
WESTERN ASSET MGMT CO

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHFGFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date ISBI - LM CAPTIAL GROUP LLC
LM CAPITAL MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHFJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
12,334,568.280 Local

13TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
12,334,568.28
12,334,568.28

0.00

FIXED INCOME
18,205,614.470 Local

6TRADES:

89,924.57Base

0CANCELS:

0.00
0.00 0.00

0.003,900,000.000
19,353,623.49
19,353,623.49

89,924.57

US DOLLAR  Total
Long 30,540,182.750 Local 89,924.57 0.00 0.00 31,688,191.77

3,900,000.000 Base 89,924.57 0.00 0.00 31,688,191.77
TRADES: 19

CANCELS: 0

PURCHASE Total

Long 30,540,182.750 Base 89,924.57 0.00 0.00 31,688,191.77
3,900,000.000 TRADES: 19

CANCELS: 0
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Sales Report by Report Date ISBI - LM CAPTIAL GROUP LLC
LM CAPITAL MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHFJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
12,876,662.690 Local

5TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
12,876,662.69
12,876,662.69

0.00

FIXED INCOME
8,282,000.000 Local

2TRADES:

100,173.31Base

0CANCELS:

0.00
0.00 0.00

0.00
10,428,399.73
10,428,399.73

100,173.31

US DOLLAR  Total
Long 21,158,662.690 Local 100,173.31 0.00 0.00 23,305,062.42

Base 100,173.31 0.00 0.00 23,305,062.42
TRADES: 7

CANCELS: 0

SALES Total

Long 21,158,662.690 Base 100,173.31 0.00 0.00 23,305,062.42
TRADES: 7

CANCELS: 0

Page 2255 Books Closed Prepared by State Street



Sales Report by Report Date ISBI -  COMMINGLED MBS ACCT
ISBI COMMINGLED MBS ACCOUNT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHFLFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
4,905.936 Local

5TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
66,158,079.31
66,158,079.31

0.00

US DOLLAR  Total
Long 4,905.936 Local 0.00 0.00 0.00 66,158,079.31

Base 0.00 0.00 0.00 66,158,079.31
TRADES: 5

CANCELS: 0

SALES Total

Long 4,905.936 Base 0.00 0.00 0.00 66,158,079.31
TRADES: 5

CANCELS: 0
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Purchase and Sales by Report Date ISBI - SSGA DOMESTIC EQUITY
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHFMFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase and Sales by Report Date ISBI-DOUBTFUL/DESP/WORTHLESS
CLIENT MANAGED

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHFNFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase and Sales by Report Date ISBI-RECLAIM ACCOUNT
CLIENT MANAGED

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHFOFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase and Sales by Report Date TRANSITION FUND 3
ISBI

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHFRFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date ISBI-FORT WASHINGTON
FORT WASHINGTON INVESTMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHFSFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
40,094,075.490 Local

29TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
40,094,075.49
40,094,075.49

0.00

FIXED INCOME
60,270,000.000 Local

60TRADES:

364,403.81Base

6CANCELS:

0.00
0.00 0.00

0.00
61,083,064.54
61,083,064.54

364,403.81

US DOLLAR  Total
Long 100,364,075.490 Local 364,403.81 0.00 0.00 101,177,140.03

Base 364,403.81 0.00 0.00 101,177,140.03
TRADES: 89

CANCELS: 6

PURCHASE Total

Long 100,364,075.490 Base 364,403.81 0.00 0.00 101,177,140.03
TRADES: 89

CANCELS: 6
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Sales Report by Report Date ISBI-FORT WASHINGTON
FORT WASHINGTON INVESTMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHFSFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
39,821,090.500 Local

22TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
39,821,090.50
39,821,090.50

0.00

FIXED INCOME
69,885,000.000 Local

86TRADES:

1,013,599.63Base

13CANCELS:

0.00
0.00 0.00

0.00
50,621,537.06
50,621,537.06

1,013,599.63

US DOLLAR  Total
Long 109,706,090.500 Local 1,013,599.63 0.00 0.00 90,442,627.56

Base 1,013,599.63 0.00 0.00 90,442,627.56
TRADES: 108

CANCELS: 13

SALES Total

Long 109,706,090.500 Base 1,013,599.63 0.00 0.00 90,442,627.56
TRADES: 108

CANCELS: 13
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Purchase Report by Report Date ISBI - MESIROW FINANCIAL
MESIROW FINAN.

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHFUFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
0.010 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
0.01
0.01

0.00

US DOLLAR  Total
Long 0.010 Local 0.00 0.00 0.00 0.01

Base 0.00 0.00 0.00 0.01
TRADES: 1

CANCELS: 0

PURCHASE Total

Long 0.010 Base 0.00 0.00 0.00 0.01
TRADES: 1

CANCELS: 0
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Purchase and Sales by Report Date ISBI - IVY ASSET MGMT
ISBI - IVY ASSET MGMT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHFVFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 2264 Prepared by State Street



Purchase and Sales by Report Date ISBI - BRANDYWINE
BRANDYWINE ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHFXFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase and Sales by Report Date TRANSITION FUND 2
STATE STREET GLOBAL MARKETS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHFYFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase and Sales by Report Date ISBI - ROCKCREEK
ISBI - ROCKCREEK

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHFZFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase and Sales by Report Date ISBI - MACQUARIE
MACQUARIE

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHAFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date ISBI - ALLINDA
ALLINDA

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHBFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
774,072.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
774,072.00
774,072.00

0.00

US DOLLAR  Total
Long 774,072.000 Local 0.00 0.00 0.00 774,072.00

Base 0.00 0.00 0.00 774,072.00
TRADES: 2

CANCELS: 0

PURCHASE Total

Long 774,072.000 Base 0.00 0.00 0.00 774,072.00
TRADES: 2

CANCELS: 0
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Sales Report by Report Date ISBI - ALLINDA
ALLINDA

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHBFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
1,156,693.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,156,693.00
1,156,693.00

0.00

US DOLLAR  Total
Long 1,156,693.000 Local 0.00 0.00 0.00 1,156,693.00

Base 0.00 0.00 0.00 1,156,693.00
TRADES: 2

CANCELS: 0

SALES Total

Long 1,156,693.000 Base 0.00 0.00 0.00 1,156,693.00
TRADES: 2

CANCELS: 0

Page 2270 Books Closed Prepared by State Street



Purchase and Sales by Report Date TRANSITION FUND 1
RHUMBLINE ADVISERS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHDFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase and Sales by Report Date LOOMIS SAYLES
LOOMIS, SAYLES & CO

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHFFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date ISBI - ENTRUST CAPITAL
ENTRUST CAPITAL

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHGFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
1,010,560.230 Local

6TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,010,560.23
1,010,560.23

0.00

US DOLLAR  Total
Long 1,010,560.230 Local 0.00 0.00 0.00 1,010,560.23

Base 0.00 0.00 0.00 1,010,560.23
TRADES: 6

CANCELS: 0

PURCHASE Total

Long 1,010,560.230 Base 0.00 0.00 0.00 1,010,560.23
TRADES: 6

CANCELS: 0
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Sales Report by Report Date ISBI - ENTRUST CAPITAL
ENTRUST CAPITAL

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHGFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
5,397.470 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
5,397.47
5,397.47

0.00

EQUITY
1,005,340.290 Local

3TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,005,340.29
1,005,340.29

0.00

US DOLLAR  Total
Long 1,010,737.760 Local 0.00 0.00 0.00 1,010,737.76

Base 0.00 0.00 0.00 1,010,737.76
TRADES: 5

CANCELS: 0

SALES Total

Long 1,010,737.760 Base 0.00 0.00 0.00 1,010,737.76
TRADES: 5

CANCELS: 0
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Purchase and Sales by Report Date SSGA MSCI EAFE INDEX
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHIFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********

Page 2275 Prepared by State Street



Purchase Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
378,841.000 Local

23TRADES:

0.00Base

8CANCELS:

163.89
226.18 0.00

0.00
1,636,362.87
1,274,876.33

0.00

AUSTRALIAN DOLLAR  Total
Long 378,841.000 Local 0.00 226.18 0.00 1,636,362.87

Base 0.00 163.89 0.00 1,274,876.33
TRADES: 23

CANCELS: 8

BRAZILIAN REAL

EQUITY
3,856.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

BRAZILIAN REAL  Total
Long 3,856.000 Local 0.00 0.00 0.00 0.00

Base 0.00 0.00 0.00 0.00
TRADES: 2

CANCELS: 0

CANADIAN DOLLAR

EQUITY
17,900.000 Local

5TRADES:

0.00Base

1CANCELS:

175.64
234.00 0.00

0.00
709,151.57
533,095.30

0.00

CANADIAN DOLLAR  Total
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Purchase Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 17,900.000 Local 0.00 234.00 0.00 709,151.57
Base 0.00 175.64 0.00 533,095.30

TRADES: 5
CANCELS: 1

DANISH KRONE

EQUITY
3,472.000 Local

1TRADES:

0.00Base

0CANCELS:

71.66
506.09 0.00

0.00
1,534,121.47

217,231.50
0.00

DANISH KRONE  Total
Long 3,472.000 Local 0.00 506.09 0.00 1,534,121.47

Base 0.00 71.66 0.00 217,231.50
TRADES: 1

CANCELS: 0

EURO CURRENCY

BELGIUM

EQUITY
2,872.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
40,656.42
44,833.86

0.00

BELGIUM Total

2,872.000

2TRADES:
0CANCELS:

Base 44,833.86

40,656.42

0.00

0.00

0.000.00

0.00Local 0.00

FRANCE
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NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
2,672.000 Local

5TRADES:

0.00Base

2CANCELS:

26.30
23.35 169.80

191.25
139,468.08
157,026.11

0.00

FRANCE Total

2,672.000

5TRADES:
2CANCELS:

Base 157,026.11

139,468.08

191.25

169.80

26.300.00

0.00Local 23.35

GERMANY

EQUITY
4,655.000 Local

3TRADES:

0.00Base

0CANCELS:

106.49
98.95 0.00

0.00
264,523.75
284,362.75

0.00

GERMANY Total

4,655.000

3TRADES:
0CANCELS:

Base 284,362.75

264,523.75

0.00

0.00

106.490.00

0.00Local 98.95

GREECE

EQUITY
6,360.000 Local

3TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
324,184.46
427,920.52

0.00

GREECE Total
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NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

6,360.000

3TRADES:
0CANCELS:

Base 427,920.52

324,184.46

0.00

0.00

0.000.00

0.00Local 0.00

ITALY

EQUITY
32,741.000 Local

1TRADES:

0.00Base

0CANCELS:

33.87
32.06 97.15

102.63
97,281.58

102,768.28
0.00

ITALY Total

32,741.000

1TRADES:
0CANCELS:

Base 102,768.28

97,281.58

102.63

97.15

33.870.00

0.00Local 32.06

NETHERLANDS (THE)

EQUITY
3,409.000 Local

4TRADES:

0.00Base

1CANCELS:

32.18
29.96 0.00

0.00
92,933.19

100,190.61
0.00

NETHERLANDS (THE) Total

3,409.000

4TRADES:
1CANCELS:

Base 100,190.61

92,933.19

0.00

0.00

32.180.00

0.00Local 29.96

PORTUGAL
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NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
1,474,086.000 Local

2TRADES:

0.00Base

0CANCELS:

59.69
55.97 0.00

0.00
152,818.23
162,845.98

0.00

PORTUGAL Total

1,474,086.000

2TRADES:
0CANCELS:

Base 162,845.98

152,818.23

0.00

0.00

59.690.00

0.00Local 55.97

SPAIN

EQUITY
964,372.000 Local

17TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
337,065.97
368,418.73

0.00

SPAIN Total

964,372.000

17TRADES:
1CANCELS:

Base 368,418.73

337,065.97

0.00

0.00

0.000.00

0.00Local 0.00

EURO CURRENCY  Total
Long 2,491,167.000 Local 0.00 240.29 266.95 1,448,931.68

Base 0.00 258.53 293.88 1,648,366.84
TRADES: 37

CANCELS: 4

HONG KONG DOLLAR
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NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
112,155.000 Local

7TRADES:

0.00Base

0CANCELS:

101.05
783.19 2,593.23

334.56
2,490,647.85

321,340.60
0.00

HONG KONG DOLLAR  Total
Long 112,155.000 Local 0.00 783.19 2,593.23 2,490,647.85

Base 0.00 101.05 334.56 321,340.60
TRADES: 7

CANCELS: 0

JAPANESE YEN

EQUITY
155,855.000 Local

21TRADES:

0.00Base

0CANCELS:

957.74
116,021.00 0.00

0.00
277,085,645.00

2,281,009.67
0.00

JAPANESE YEN  Total
Long 155,855.000 Local 0.00 116,021.00 0.00 277,085,645.00

Base 0.00 957.74 0.00 2,281,009.67
TRADES: 21

CANCELS: 0

MALAYSIAN RINGGIT

EQUITY
16,826.000 Local

8TRADES:

0.00Base

2CANCELS:

0.00
0.00 0.00

0.00
88,830.43
20,771.91

0.00

MALAYSIAN RINGGIT  Total
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NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 16,826.000 Local 0.00 0.00 0.00 88,830.43
Base 0.00 0.00 0.00 20,771.91

TRADES: 8
CANCELS: 2

MEXICAN PESO

EQUITY
59,700.000 Local

4TRADES:

0.00Base

0CANCELS:

290.55
4,838.25 0.00

0.00
6,052,651.52

363,469.77
0.00

MEXICAN PESO  Total
Long 59,700.000 Local 0.00 4,838.25 0.00 6,052,651.52

Base 0.00 290.55 0.00 363,469.77
TRADES: 4

CANCELS: 0

NORWEGIAN KRONE

EQUITY
2,655.000 Local

1TRADES:

0.00Base

0CANCELS:

32.05
278.36 0.00

0.00
843,794.96

97,143.13
0.00

NORWEGIAN KRONE  Total
Long 2,655.000 Local 0.00 278.36 0.00 843,794.96

Base 0.00 32.05 0.00 97,143.13
TRADES: 1

CANCELS: 0

PHILIPPINE PESO
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NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
68,900.000 Local

1TRADES:

0.00Base

0CANCELS:

103.22
4,797.86 1,599.29

34.41
4,004,615.92

86,157.83
0.00

PHILIPPINE PESO  Total
Long 68,900.000 Local 0.00 4,797.86 1,599.29 4,004,615.92

Base 0.00 103.22 34.41 86,157.83
TRADES: 1

CANCELS: 0

POUND STERLING

EQUITY
6,415,060.000 Local

46TRADES:

0.00Base

1CANCELS:

400.74
262.92 3,446.08

5,246.06
1,133,720.33
1,728,219.52

0.00

POUND STERLING  Total
Long 6,415,060.000 Local 0.00 262.92 3,446.08 1,133,720.33

Base 0.00 400.74 5,246.06 1,728,219.52
TRADES: 46

CANCELS: 1

QATARI RIAL

EQUITY
8,895.000 Local

2TRADES:

0.00Base

0CANCELS:

516.40
1,880.42 0.00

0.00
628,689.22
172,648.04

0.00

QATARI RIAL  Total
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NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 8,895.000 Local 0.00 1,880.42 0.00 628,689.22
Base 0.00 516.40 0.00 172,648.04

TRADES: 2
CANCELS: 0

SINGAPORE DOLLAR

EQUITY
91,597.000 Local

4TRADES:

0.00Base

1CANCELS:

73.78
104.31 84.75

59.94
260,978.06
184,578.98

0.00

SINGAPORE DOLLAR  Total
Long 91,597.000 Local 0.00 104.31 84.75 260,978.06

Base 0.00 73.78 59.94 184,578.98
TRADES: 4

CANCELS: 1

SOUTH AFRICAN RAND

EQUITY
194,333.000 Local

10TRADES:

0.00Base

0CANCELS:

167.83
2,338.50 6,164.90

444.04
12,162,229.50

1,029,102.06
0.00

SOUTH AFRICAN RAND  Total
Long 194,333.000 Local 0.00 2,338.50 6,164.90 12,162,229.50

Base 0.00 167.83 444.04 1,029,102.06
TRADES: 10

CANCELS: 0

SOUTH KOREAN WON

Page 2284 Books Closed Prepared by State Street



Purchase Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
11,851.000 Local

10TRADES:

0.00Base

1CANCELS:

386.15
445,039.00 0.00

0.00
645,768,589.00

561,182.40
0.00

SOUTH KOREAN WON  Total
Long 11,851.000 Local 0.00 445,039.00 0.00 645,768,589.00

Base 0.00 386.15 0.00 561,182.40
TRADES: 10

CANCELS: 1

SWEDISH KRONA

EQUITY
2,748.000 Local

1TRADES:

0.00Base

0CANCELS:

26.42
217.89 0.00

0.00
792,527.85

96,105.92
0.00

SWEDISH KRONA  Total
Long 2,748.000 Local 0.00 217.89 0.00 792,527.85

Base 0.00 26.42 0.00 96,105.92
TRADES: 1

CANCELS: 0

SWISS FRANC

EQUITY
65,218.000 Local

7TRADES:

0.00Base

2CANCELS:

97.29
99.26 0.00

0.00
444,932.85
434,521.98

0.00

SWISS FRANC  Total
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NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 65,218.000 Local 0.00 99.26 0.00 444,932.85
Base 0.00 97.29 0.00 434,521.98

TRADES: 7
CANCELS: 2

THAILAND BAHT

EQUITY
20,600.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
10,242,221.30

287,631.11
0.00

THAILAND BAHT  Total
Long 20,600.000 Local 0.00 0.00 0.00 10,242,221.30

Base 0.00 0.00 0.00 287,631.11
TRADES: 1

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
5,472,501.870 Local

20TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
5,472,501.87
5,472,501.87

0.00

EQUITY
86,398.225 Local

30TRADES:

0.00Base

0CANCELS:

570.05
570.05 48.31

48.31
4,250,881.92
4,250,881.92

0.00

US DOLLAR  Total
Long 5,558,900.095 Local 0.00 570.05 48.31 9,723,383.79

Base 0.00 570.05 48.31 9,723,383.79
TRADES: 50

CANCELS: 0
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NHHJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

PURCHASE Total

Long 15,680,529.095 Base 0.00 4,392.99 6,461.20 21,060,836.68
TRADES: 241

CANCELS: 20
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Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
189,715.000 Local

9TRADES:

0.00Base

2CANCELS:

49.24
67.94 0.00

0.00
733,195.62
621,974.24

0.00

AUSTRALIAN DOLLAR  Total
Long 189,715.000 Local 0.00 67.94 0.00 733,195.62

Base 0.00 49.24 0.00 621,974.24
TRADES: 9

CANCELS: 2

BRAZILIAN REAL

EQUITY
118,925.000 Local

8TRADES:

0.00Base

1CANCELS:

363.29
1,400.30 0.00

0.00
1,496,757.31

388,534.98
0.00

BRAZILIAN REAL  Total
Long 118,925.000 Local 0.00 1,400.30 0.00 1,496,757.31

Base 0.00 363.29 0.00 388,534.98
TRADES: 8

CANCELS: 1

CANADIAN DOLLAR

EQUITY
41,953.000 Local

9TRADES:

0.00Base

0CANCELS:

291.78
388.83 0.00

0.00
425,473.73
319,225.71

0.00

CANADIAN DOLLAR  Total
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NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 41,953.000 Local 0.00 388.83 0.00 425,473.73
Base 0.00 291.78 0.00 319,225.71

TRADES: 9
CANCELS: 0

EURO CURRENCY

BELGIUM

EQUITY
2,427.000 Local

2TRADES:

0.00Base

0CANCELS:

1.86
1.76 0.00

0.00
5,340.67
5,641.88

0.00

BELGIUM Total

2,427.000

2TRADES:
0CANCELS:

Base 5,641.88

5,340.67

0.00

0.00

1.860.00

0.00Local 1.76

FINLAND

EQUITY
479.000 Local

1TRADES:

0.00Base

0CANCELS:

6.18
5.85 0.00

0.00
17,713.51
18,712.55

0.00

FINLAND Total

479.000

1TRADES:
0CANCELS:

Base 18,712.55

17,713.51

0.00

0.00

6.180.00

0.00Local 5.85

FRANCE
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Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
11,595.000 Local

4TRADES:

0.00Base

0CANCELS:

141.76
134.19 0.00

0.00
406,455.66
429,379.82

0.00

FRANCE Total

11,595.000

4TRADES:
0CANCELS:

Base 429,379.82

406,455.66

0.00

0.00

141.760.00

0.00Local 134.19

GERMANY

EQUITY
6,036.000 Local

7TRADES:

0.00Base

0CANCELS:

315.24
298.41 0.00

0.00
903,951.86
954,934.88

0.00

GERMANY Total

6,036.000

7TRADES:
0CANCELS:

Base 954,934.88

903,951.86

0.00

0.00

315.240.00

0.00Local 298.41

GREECE

EQUITY
247,528.000 Local

5TRADES:

0.00Base

0CANCELS:

17.69
16.75 8.37

8.84
349,920.96
455,102.13

0.00

GREECE Total

Page 2290 Books Closed Prepared by State Street



Sales Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

247,528.000

5TRADES:
0CANCELS:

Base 455,102.13

349,920.96

8.84

8.37

17.690.00

0.00Local 16.75

ITALY

EQUITY
17,473.000 Local

3TRADES:

0.00Base

0CANCELS:

35.43
33.54 0.00

0.00
251,357.59
277,642.31

0.00

ITALY Total

17,473.000

3TRADES:
0CANCELS:

Base 277,642.31

251,357.59

0.00

0.00

35.430.00

0.00Local 33.54

NETHERLANDS (THE)

EQUITY
6,818.000 Local

3TRADES:

0.00Base

0CANCELS:

20.89
19.78 0.00

0.00
59,727.29
63,100.65

0.00

NETHERLANDS (THE) Total

6,818.000

3TRADES:
0CANCELS:

Base 63,100.65

59,727.29

0.00

0.00

20.890.00

0.00Local 19.78

SPAIN
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Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
1,028,139.000 Local

21TRADES:

0.00Base

1CANCELS:

190.70
180.52 0.00

0.00
766,810.01
818,211.94

0.00

SPAIN Total

1,028,139.000

21TRADES:
1CANCELS:

Base 818,211.94

766,810.01

0.00

0.00

190.700.00

0.00Local 180.52

EURO CURRENCY  Total
Long 1,320,495.000 Local 0.00 690.80 8.37 2,761,277.55

Base 0.00 729.75 8.84 3,022,726.16
TRADES: 46

CANCELS: 1

HONG KONG DOLLAR

EQUITY
464,268.000 Local

6TRADES:

0.00Base

0CANCELS:

58.12
450.45 1,266.48

163.42
1,180,648.88

152,331.46
0.00

HONG KONG DOLLAR  Total
Long 464,268.000 Local 0.00 450.45 1,266.48 1,180,648.88

Base 0.00 58.12 163.42 152,331.46
TRADES: 6

CANCELS: 0

INDONESIAN RUPIAH
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# of Trades

Base Currency: USD - US DOLLAR

EQUITY
190,500.000 Local

3TRADES:

0.00Base

0CANCELS:

76.34
1,056,124.00 2,263,121.00

163.57
1,505,428,310.00

108,813.04
0.00

INDONESIAN RUPIAH  Total
Long 190,500.000 Local 0.00 1,056,124.00 2,263,121.00 1,505,428,310.00

Base 0.00 76.34 163.57 108,813.04
TRADES: 3

CANCELS: 0

JAPANESE YEN

EQUITY
163,539.000 Local

48TRADES:

0.00Base

0CANCELS:

479.13
59,072.00 0.00

0.00
190,427,813.00

1,544,600.80
0.00

JAPANESE YEN  Total
Long 163,539.000 Local 0.00 59,072.00 0.00 190,427,813.00

Base 0.00 479.13 0.00 1,544,600.80
TRADES: 48

CANCELS: 0

MALAYSIAN RINGGIT

EQUITY
5,645.000 Local

3TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

MALAYSIAN RINGGIT  Total
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Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 5,645.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

TRADES: 3
CANCELS: 1

MEXICAN PESO

EQUITY
121,600.000 Local

6TRADES:

0.00Base

0CANCELS:

154.25
2,578.44 0.00

0.00
3,220,468.71

192,659.64
0.00

MEXICAN PESO  Total
Long 121,600.000 Local 0.00 2,578.44 0.00 3,220,468.71

Base 0.00 154.25 0.00 192,659.64
TRADES: 6

CANCELS: 0

NEW ISRAELI SHEQEL

EQUITY
202.000 Local

1TRADES:

0.00Base

0CANCELS:

35.81
138.67 0.00

0.00
173,203.29

44,725.32
0.00

NEW ISRAELI SHEQEL  Total
Long 202.000 Local 0.00 138.67 0.00 173,203.29

Base 0.00 35.81 0.00 44,725.32
TRADES: 1

CANCELS: 0

NEW ZEALAND DOLLAR
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Sales Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
7,642.000 Local

2TRADES:

0.00Base

0CANCELS:

30.70
46.59 0.00

0.00
46,551.76
30,675.28

0.00

NEW ZEALAND DOLLAR  Total
Long 7,642.000 Local 0.00 46.59 0.00 46,551.76

Base 0.00 30.70 0.00 30,675.28
TRADES: 2

CANCELS: 0

NORWEGIAN KRONE

EQUITY
24,666.000 Local

2TRADES:

0.00Base

0CANCELS:

68.71
595.68 0.00

0.00
1,488,603.74

171,701.88
0.00

NORWEGIAN KRONE  Total
Long 24,666.000 Local 0.00 595.68 0.00 1,488,603.74

Base 0.00 68.71 0.00 171,701.88
TRADES: 2

CANCELS: 0

POUND STERLING

EQUITY
6,531,907.000 Local

16TRADES:

0.00Base

0CANCELS:

446.45
292.93 7.00

10.56
1,015,123.29
1,549,177.55

0.00

POUND STERLING  Total
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Sales Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 6,531,907.000 Local 0.00 292.93 7.00 1,015,123.29
Base 0.00 446.45 10.56 1,549,177.55

TRADES: 16
CANCELS: 0

SOUTH AFRICAN RAND

EQUITY
162,135.000 Local

10TRADES:

0.00Base

0CANCELS:

75.65
1,092.27 0.00

0.00
9,564,210.40

837,446.08
0.00

SOUTH AFRICAN RAND  Total
Long 162,135.000 Local 0.00 1,092.27 0.00 9,564,210.40

Base 0.00 75.65 0.00 837,446.08
TRADES: 10

CANCELS: 0

SOUTH KOREAN WON

EQUITY
4,909.000 Local

6TRADES:

0.00Base

0CANCELS:

84.72
98,111.00 490,563.00

423.62
162,932,977.00

140,695.99
0.00

SOUTH KOREAN WON  Total
Long 4,909.000 Local 0.00 98,111.00 490,563.00 162,932,977.00

Base 0.00 84.72 423.62 140,695.99
TRADES: 6

CANCELS: 0

SWEDISH KRONA
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Sales Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
6,918.000 Local

3TRADES:

0.00Base

0CANCELS:

45.33
395.44 0.00

0.00
1,197,906.54

137,345.47
0.00

SWEDISH KRONA  Total
Long 6,918.000 Local 0.00 395.44 0.00 1,197,906.54

Base 0.00 45.33 0.00 137,345.47
TRADES: 3

CANCELS: 0

SWISS FRANC

EQUITY
62,508.000 Local

9TRADES:

0.00Base

2CANCELS:

221.16
227.34 0.00

0.00
688,677.48
669,984.91

0.00

SWISS FRANC  Total
Long 62,508.000 Local 0.00 227.34 0.00 688,677.48

Base 0.00 221.16 0.00 669,984.91
TRADES: 9

CANCELS: 2

THAILAND BAHT

EQUITY
20,600.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
10,242,221.30

287,631.11
0.00

THAILAND BAHT  Total
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Sales Report by Report Date SSGA MSCI ACWI US INDEX
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 20,600.000 Local 0.00 0.00 0.00 10,242,221.30
Base 0.00 0.00 0.00 287,631.11

TRADES: 1
CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
6,039,420.260 Local

19TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
6,039,420.26
6,039,420.26

0.00

EQUITY
24,060.225 Local

8TRADES:

0.00Base

0CANCELS:

150.15
150.15 6.36

6.36
717,492.57
717,492.57

0.00

US DOLLAR  Total
Long 6,063,480.485 Local 0.00 150.15 6.36 6,756,912.83

Base 0.00 150.15 6.36 6,756,912.83
TRADES: 27

CANCELS: 0

SALES Total

Long 15,501,607.485 Base 0.00 3,360.58 776.37 16,977,162.45
TRADES: 215

CANCELS: 7

Page 2298 Books Closed Prepared by State Street



Purchase Report by Report Date ISBI - CRESCENT CAPITAL GROUP
CRESCENT CAPITAL GROUP LP

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHLFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
44,432,662.510 Local

79TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
44,432,662.51
44,432,662.51

0.00

EQUITY
23,291.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
116,454.97
116,454.97

0.00

FIXED INCOME
20,080,482.600 Local

108TRADES:

0.00Base

48CANCELS:

0.00
0.00 0.00

0.00
19,707,992.41
19,707,992.41

0.00

US DOLLAR  Total
Long 64,536,436.110 Local 0.00 0.00 0.00 64,257,109.89

Base 0.00 0.00 0.00 64,257,109.89
TRADES: 188

CANCELS: 49

PURCHASE Total

Long 64,536,436.110 Base 0.00 0.00 0.00 64,257,109.89
TRADES: 188

CANCELS: 49
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Sales Report by Report Date ISBI - CRESCENT CAPITAL GROUP
CRESCENT CAPITAL GROUP LP

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHLFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
20,536,874.030 Local

23TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
20,536,874.03
20,536,874.03

0.00

FIXED INCOME
32,655,298.130 Local

377TRADES:

0.00Base

89CANCELS:

0.00
0.00 0.00

0.00
28,619,452.80
28,619,452.80

0.00

SHORT TERM MATURITIES
22,677,679.040 Local

40TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
22,677,679.04
22,677,679.04

0.00

US DOLLAR  Total
Long 75,869,851.200 Local 0.00 0.00 0.00 71,834,005.87

Base 0.00 0.00 0.00 71,834,005.87
TRADES: 440

CANCELS: 89

SALES Total

Long 75,869,851.200 Base 0.00 0.00 0.00 71,834,005.87
TRADES: 440

CANCELS: 89
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Purchase Report by Report Date MCDONNELL INV MGT
MCDONNELL INVESTMENT MGT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHMFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
80,454,026.990 Local

93TRADES:

0.00Base

4CANCELS:

0.00
0.00 0.00

0.00
80,454,026.99
80,454,026.99

0.00

EQUITY
27,287.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
136,433.51
136,433.51

0.00

FIXED INCOME
46,628,369.120 Local

120TRADES:

0.00Base

85CANCELS:

0.00
0.00 0.00

0.00
46,198,740.31
46,198,740.31

0.00

US DOLLAR  Total
Long 127,109,683.110 Local 0.00 0.00 0.00 126,789,200.81

Base 0.00 0.00 0.00 126,789,200.81
TRADES: 214

CANCELS: 89

PURCHASE Total

Long 127,109,683.110 Base 0.00 0.00 0.00 126,789,200.81
TRADES: 214

CANCELS: 89
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Sales Report by Report Date MCDONNELL INV MGT
MCDONNELL INVESTMENT MGT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHMFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
22,631,943.590 Local

15TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
22,631,943.59
22,631,943.59

0.00

FIXED INCOME
50,202,008.810 Local

260TRADES:

0.00Base

67CANCELS:

0.00
0.00 0.00

0.00
47,868,176.43
47,868,176.43

0.00

SHORT TERM MATURITIES
43,107,492.260 Local

47TRADES:

0.00Base

2CANCELS:

0.00
0.00 0.00

0.00
43,107,492.26
43,107,492.26

0.00

US DOLLAR  Total
Long 115,941,444.660 Local 0.00 0.00 0.00 113,607,612.28

Base 0.00 0.00 0.00 113,607,612.28
TRADES: 322

CANCELS: 69

SALES Total

Long 115,941,444.660 Base 0.00 0.00 0.00 113,607,612.28
TRADES: 322

CANCELS: 69
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Purchase and Sales by Report Date WESTERN PASS-THROUGH FUND
WESTERN PASS-THROUGH FUND

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHNFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date ISBI - FIDUCIARY MGT ASS.
FIDUCIARY MANAGEMENT ASSOC.

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHOFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
5,186,708.680 Local

30TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
5,186,708.68
5,186,708.68

0.00

EQUITY
517,028.000 Local

124TRADES:

0.00Base

0CANCELS:

16,371.90
16,371.90 0.00

0.00
16,638,973.78
16,638,973.78

0.00

US DOLLAR  Total
Long 5,703,736.680 Local 0.00 16,371.90 0.00 21,825,682.46

Base 0.00 16,371.90 0.00 21,825,682.46
TRADES: 154

CANCELS: 0

PURCHASE Total

Long 5,703,736.680 Base 0.00 16,371.90 0.00 21,825,682.46
TRADES: 154

CANCELS: 0
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Sales Report by Report Date ISBI - FIDUCIARY MGT ASS.
FIDUCIARY MANAGEMENT ASSOC.

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHOFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
5,740,049.890 Local

31TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
5,740,049.89
5,740,049.89

0.00

EQUITY
564,050.000 Local

136TRADES:

0.00Base

1CANCELS:

14,210.24
14,210.24 283.24

283.24
15,343,819.75
15,343,819.75

0.00

US DOLLAR  Total
Long 6,304,099.890 Local 0.00 14,210.24 283.24 21,083,869.64

Base 0.00 14,210.24 283.24 21,083,869.64
TRADES: 167

CANCELS: 1

SALES Total

Long 6,304,099.890 Base 0.00 14,210.24 283.24 21,083,869.64
TRADES: 167

CANCELS: 1
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Purchase Report by Report Date ISBI - NEW VONTOBEL
VONTOBEL ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHPFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
25,500.000 Local

3TRADES:

0.00Base

0CANCELS:

426.18
596.42 0.00

0.00
1,491,632.21
1,065,845.94

0.00

AUSTRALIAN DOLLAR  Total
Long 25,500.000 Local 0.00 596.42 0.00 1,491,632.21

Base 0.00 426.18 0.00 1,065,845.94
TRADES: 3

CANCELS: 0

CANADIAN DOLLAR

EQUITY
43,509.000 Local

9TRADES:

0.00Base

0CANCELS:

389.11
514.23 0.00

0.00
2,376,597.73
1,805,759.54

0.00

CANADIAN DOLLAR  Total
Long 43,509.000 Local 0.00 514.23 0.00 2,376,597.73

Base 0.00 389.11 0.00 1,805,759.54
TRADES: 9

CANCELS: 0

DANISH KRONE

EQUITY
18,500.000 Local

2TRADES:

0.00Base

0CANCELS:

446.54
3,020.79 0.00

0.00
6,999,065.72
1,034,607.16

0.00

DANISH KRONE  Total
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Purchase Report by Report Date ISBI - NEW VONTOBEL
VONTOBEL ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHPFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 18,500.000 Local 0.00 3,020.79 0.00 6,999,065.72
Base 0.00 446.54 0.00 1,034,607.16

TRADES: 2
CANCELS: 0

EURO CURRENCY

BELGIUM

EQUITY
6,300.000 Local

2TRADES:

0.00Base

1CANCELS:

902.78
818.89 0.00

0.00
683,226.70
753,222.96

0.00

BELGIUM Total

6,300.000

2TRADES:
1CANCELS:

Base 753,222.96

683,226.70

0.00

0.00

902.780.00

0.00Local 818.89

FRANCE

EQUITY
8,000.000 Local

6TRADES:

0.00Base

3CANCELS:

1,738.56
1,577.00 2,628.33

2,897.60
1,318,369.53
1,453,435.88

0.00

FRANCE Total

8,000.000

6TRADES:
3CANCELS:

Base 1,453,435.88

1,318,369.53

2,897.60

2,628.33

1,738.560.00

0.00Local 1,577.00

GERMANY
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Purchase Report by Report Date ISBI - NEW VONTOBEL
VONTOBEL ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHPFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
63,618.000 Local

14TRADES:

0.00Base

2CANCELS:

5,296.93
4,694.84 0.00

0.00
4,901,782.29
5,505,431.77

0.00

GERMANY Total

63,618.000

14TRADES:
2CANCELS:

Base 5,505,431.77

4,901,782.29

0.00

0.00

5,296.930.00

0.00Local 4,694.84

IRELAND

EQUITY
2,500.000 Local

1TRADES:

0.00Base

0CANCELS:

347.56
315.26 2,627.18

2,896.33
265,660.19
292,876.95

0.00

IRELAND Total

2,500.000

1TRADES:
0CANCELS:

Base 292,876.95

265,660.19

2,896.33

2,627.18

347.560.00

0.00Local 315.26

NETHERLANDS (THE)

EQUITY
104,698.000 Local

6TRADES:

0.00Base

0CANCELS:

2,577.60
2,429.14 0.00

0.00
2,026,714.75
2,150,581.48

0.00

NETHERLANDS (THE) Total
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Purchase Report by Report Date ISBI - NEW VONTOBEL
VONTOBEL ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHPFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

104,698.000

6TRADES:
0CANCELS:

Base 2,150,581.48

2,026,714.75

0.00

0.00

2,577.600.00

0.00Local 2,429.14

SPAIN

EQUITY
699,171.000 Local

5TRADES:

0.00Base

1CANCELS:

630.68
572.07 0.00

0.00
638,876.74
707,350.98

0.00

SPAIN Total

699,171.000

5TRADES:
1CANCELS:

Base 707,350.98

638,876.74

0.00

0.00

630.680.00

0.00Local 572.07

EURO CURRENCY  Total
Long 884,287.000 Local 0.00 10,407.20 5,255.51 9,834,630.20

Base 0.00 11,494.11 5,793.93 10,862,900.02
TRADES: 34

CANCELS: 7

HONG KONG DOLLAR

EQUITY
68,500.000 Local

2TRADES:

0.00Base

0CANCELS:

198.46
1,538.11 4,142.09

534.45
3,850,952.25

496,887.45
0.00

HONG KONG DOLLAR  Total
Long 68,500.000 Local 0.00 1,538.11 4,142.09 3,850,952.25

Base 0.00 198.46 534.45 496,887.45
TRADES: 2

CANCELS: 0
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Purchase Report by Report Date ISBI - NEW VONTOBEL
VONTOBEL ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHPFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

JAPANESE YEN

EQUITY
45,700.000 Local

3TRADES:

0.00Base

0CANCELS:

445.34
53,419.00 0.00

0.00
133,599,777.00

1,113,788.16
0.00

JAPANESE YEN  Total
Long 45,700.000 Local 0.00 53,419.00 0.00 133,599,777.00

Base 0.00 445.34 0.00 1,113,788.16
TRADES: 3

CANCELS: 0

POUND STERLING

EQUITY
1,300,553.000 Local

22TRADES:

0.00Base

0CANCELS:

3,531.91
2,295.87 12,135.41

18,671.56
2,435,451.78
3,747,193.92

0.00

POUND STERLING  Total
Long 1,300,553.000 Local 0.00 2,295.87 12,135.41 2,435,451.78

Base 0.00 3,531.91 18,671.56 3,747,193.92
TRADES: 22

CANCELS: 0

SOUTH AFRICAN RAND

EQUITY
5,090.000 Local

6TRADES:

0.00Base

1CANCELS:

611.58
8,415.33 25,069.51

1,824.14
10,052,986.91

731,490.40
0.00

SOUTH AFRICAN RAND  Total
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Purchase Report by Report Date ISBI - NEW VONTOBEL
VONTOBEL ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHPFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 5,090.000 Local 0.00 8,415.33 25,069.51 10,052,986.91
Base 0.00 611.58 1,824.14 731,490.40

TRADES: 6
CANCELS: 1

SOUTH KOREAN WON

EQUITY
340.000 Local

1TRADES:

0.00Base

0CANCELS:

46.48
52,850.00 0.00

0.00
132,177,850.00

116,251.41
0.00

SOUTH KOREAN WON  Total
Long 340.000 Local 0.00 52,850.00 0.00 132,177,850.00

Base 0.00 46.48 0.00 116,251.41
TRADES: 1

CANCELS: 0

SWISS FRANC

EQUITY
44,200.000 Local

5TRADES:

0.00Base

0CANCELS:

2,237.56
2,204.90 0.00

0.00
3,526,673.60
3,578,925.93

0.00

SWISS FRANC  Total
Long 44,200.000 Local 0.00 2,204.90 0.00 3,526,673.60

Base 0.00 2,237.56 0.00 3,578,925.93
TRADES: 5

CANCELS: 0

US DOLLAR
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Purchase Report by Report Date ISBI - NEW VONTOBEL
VONTOBEL ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHPFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
28,796,658.020 Local

25TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
28,796,658.02
28,796,658.02

0.00

EQUITY
19,729.703 Local

2TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
2,879,457.63
2,879,457.63

0.00

US DOLLAR  Total
Long 28,816,387.723 Local 0.00 0.00 0.00 31,676,115.65

Base 0.00 0.00 0.00 31,676,115.65
TRADES: 27

CANCELS: 1

PURCHASE Total

Long 31,252,566.723 Base 0.00 19,827.27 26,824.08 56,229,765.58
TRADES: 114

CANCELS: 9
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Sales Report by Report Date ISBI - NEW VONTOBEL
VONTOBEL ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHPFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CANADIAN DOLLAR

EQUITY
155,638.000 Local

16TRADES:

0.00Base

0CANCELS:

3,484.66
4,669.14 0.00

0.00
7,200,212.19
5,376,124.09

0.00

CANADIAN DOLLAR  Total
Long 155,638.000 Local 0.00 4,669.14 0.00 7,200,212.19

Base 0.00 3,484.66 0.00 5,376,124.09
TRADES: 16

CANCELS: 0

EURO CURRENCY

GERMANY

EQUITY
68,800.000 Local

4TRADES:

0.00Base

0CANCELS:

6,831.25
6,428.12 0.00

0.00
5,350,339.03
5,685,883.89

0.00

GERMANY Total

68,800.000

4TRADES:
0CANCELS:

Base 5,685,883.89

5,350,339.03

0.00

0.00

6,831.250.00

0.00Local 6,428.12

SPAIN

EQUITY
1,353,791.000 Local

5TRADES:

0.00Base

1CANCELS:

7,257.16
6,351.99 0.00

0.00
5,394,687.02
6,161,139.45

0.00

SPAIN Total
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Sales Report by Report Date ISBI - NEW VONTOBEL
VONTOBEL ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHPFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

1,353,791.000

5TRADES:
1CANCELS:

Base 6,161,139.45

5,394,687.02

0.00

0.00

7,257.160.00

0.00Local 6,351.99

EURO CURRENCY  Total
Long 1,422,591.000 Local 0.00 12,780.11 0.00 10,745,026.05

Base 0.00 14,088.41 0.00 11,847,023.34
TRADES: 9

CANCELS: 1

SWISS FRANC

EQUITY
41,961.000 Local

8TRADES:

0.00Base

0CANCELS:

2,984.60
2,925.85 0.00

0.00
2,522,393.80
2,572,920.35

0.00

SWISS FRANC  Total
Long 41,961.000 Local 0.00 2,925.85 0.00 2,522,393.80

Base 0.00 2,984.60 0.00 2,572,920.35
TRADES: 8

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
23,753,857.360 Local

18TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
23,753,857.36
23,753,857.36

0.00
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Sales Report by Report Date ISBI - NEW VONTOBEL
VONTOBEL ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHPFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
68,003.830 Local

4TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
9,245,089.79
9,245,089.79

0.00

US DOLLAR  Total
Long 23,821,861.190 Local 0.00 0.00 0.00 32,998,947.15

Base 0.00 0.00 0.00 32,998,947.15
TRADES: 22

CANCELS: 1

SALES Total

Long 25,442,051.190 Base 0.00 20,557.67 0.00 52,795,014.93
TRADES: 55

CANCELS: 2

Page 2315 Books Closed Prepared by State Street



Purchase and Sales by Report Date ISBI - SSGA MSCI EAFE SM CAP
STATE STREET GLOBAL ADVISORS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHQFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase and Sales by Report Date MACQUARIE INFRASTR PRTNR II
MACQUARIE INFRASTRUCTURE PART

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHRFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date ISBI - ALINDA INFRASTR FD II
ALINDA

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHSFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
1,313,879.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,313,879.00
1,313,879.00

0.00

US DOLLAR  Total
Long 1,313,879.000 Local 0.00 0.00 0.00 1,313,879.00

Base 0.00 0.00 0.00 1,313,879.00
TRADES: 2

CANCELS: 0

PURCHASE Total

Long 1,313,879.000 Base 0.00 0.00 0.00 1,313,879.00
TRADES: 2

CANCELS: 0
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Sales Report by Report Date ISBI - ALINDA INFRASTR FD II
ALINDA

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHSFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
2,149,796.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
2,149,796.00
2,149,796.00

0.00

US DOLLAR  Total
Long 2,149,796.000 Local 0.00 0.00 0.00 2,149,796.00

Base 0.00 0.00 0.00 2,149,796.00
TRADES: 2

CANCELS: 0

SALES Total

Long 2,149,796.000 Base 0.00 0.00 0.00 2,149,796.00
TRADES: 2

CANCELS: 0
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Sales Report by Report Date MACQUARIE EURO INFR PRT III
MACQUARIE

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHUFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EURO CURRENCY

UNITED KINGDOM

EQUITY
929,957.170 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
929,957.17

1,027,277.31
0.00

UNITED KINGDOM Total

929,957.170

1TRADES:
0CANCELS:

Base 1,027,277.31

929,957.17

0.00

0.00

0.000.00

0.00Local 0.00

EURO CURRENCY  Total
Long 929,957.170 Local 0.00 0.00 0.00 929,957.17

Base 0.00 0.00 0.00 1,027,277.31
TRADES: 1

CANCELS: 0

SALES Total

Long 929,957.170 Base 0.00 0.00 0.00 1,027,277.31
TRADES: 1

CANCELS: 0
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Purchase Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHVFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
2,650,307.000 Local

7TRADES:

0.00Base

1CANCELS:

986.75
1,354.59 0.00

0.00
6,125,519.87
5,106,321.88

0.00

AUSTRALIAN DOLLAR  Total
Long 2,650,307.000 Local 0.00 1,354.59 0.00 6,125,519.87

Base 0.00 986.75 0.00 5,106,321.88
TRADES: 7

CANCELS: 1

CANADIAN DOLLAR

EQUITY
167,600.000 Local

7TRADES:

0.00Base

0CANCELS:

743.13
1,010.42 0.00

0.00
3,307,330.32
2,643,658.22

0.00

CANADIAN DOLLAR  Total
Long 167,600.000 Local 0.00 1,010.42 0.00 3,307,330.32

Base 0.00 743.13 0.00 2,643,658.22
TRADES: 7

CANCELS: 0

EURO CURRENCY

BELGIUM

EQUITY
55,900.000 Local

12TRADES:

0.00Base

0CANCELS:

943.82
870.52 0.00

0.00
1,807,475.56
1,959,888.31

0.00

BELGIUM Total
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Purchase Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHVFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

55,900.000

12TRADES:
0CANCELS:

Base 1,959,888.31

1,807,475.56

0.00

0.00

943.820.00

0.00Local 870.52

FRANCE

EQUITY
360,956.000 Local

10TRADES:

0.00Base

1CANCELS:

230.39
215.73 452.79

487.87
432,150.74
461,495.32

0.00

FRANCE Total

360,956.000

10TRADES:
1CANCELS:

Base 461,495.32

432,150.74

487.87

452.79

230.390.00

0.00Local 215.73

GERMANY

EQUITY
99,530.000 Local

15TRADES:

0.00Base

0CANCELS:

1,324.85
1,233.19 0.00

0.00
2,483,496.68
2,668,272.57

0.00

GERMANY Total

99,530.000

15TRADES:
0CANCELS:

Base 2,668,272.57

2,483,496.68

0.00

0.00

1,324.850.00

0.00Local 1,233.19

ITALY
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Purchase Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHVFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
2,999.000 Local

9TRADES:

0.00Base

0CANCELS:

76.07
69.82 0.00

0.00
123,067.26
133,982.28

0.00

ITALY Total

2,999.000

9TRADES:
0CANCELS:

Base 133,982.28

123,067.26

0.00

0.00

76.070.00

0.00Local 69.82

NETHERLANDS (THE)

EQUITY
23,100.000 Local

7TRADES:

0.00Base

0CANCELS:

445.48
409.80 0.00

0.00
820,004.98
891,379.43

0.00

NETHERLANDS (THE) Total

23,100.000

7TRADES:
0CANCELS:

Base 891,379.43

820,004.98

0.00

0.00

445.480.00

0.00Local 409.80

SPAIN

EQUITY
221,235.000 Local

3TRADES:

0.00Base

0CANCELS:

228.66
207.23 0.00

0.00
414,671.33
457,550.84

0.00

SPAIN Total
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Purchase Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHVFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

221,235.000

3TRADES:
0CANCELS:

Base 457,550.84

414,671.33

0.00

0.00

228.660.00

0.00Local 207.23

EURO CURRENCY  Total
Long 763,720.000 Local 0.00 3,006.29 452.79 6,080,866.55

Base 0.00 3,249.27 487.87 6,572,568.75
TRADES: 56

CANCELS: 1

HONG KONG DOLLAR

EQUITY
4,881,000.000 Local

14TRADES:

0.00Base

0CANCELS:

1,546.49
11,986.08 28,333.21

3,655.69
26,341,671.34

3,398,724.80
0.00

HONG KONG DOLLAR  Total
Long 4,881,000.000 Local 0.00 11,986.08 28,333.21 26,341,671.34

Base 0.00 1,546.49 3,655.69 3,398,724.80
TRADES: 14

CANCELS: 0

JAPANESE YEN

EQUITY
688,200.000 Local

56TRADES:

0.00Base

0CANCELS:

2,071.79
254,504.00 0.00

0.00
592,695,707.00

4,825,588.12
0.00

JAPANESE YEN  Total
Long 688,200.000 Local 0.00 254,504.00 0.00 592,695,707.00

Base 0.00 2,071.79 0.00 4,825,588.12
TRADES: 56

CANCELS: 0
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Purchase Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHVFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

NORWEGIAN KRONE

EQUITY
841,506.000 Local

22TRADES:

0.00Base

0CANCELS:

240.89
2,092.79 0.00

0.00
4,959,864.30

570,744.50
0.00

NORWEGIAN KRONE  Total
Long 841,506.000 Local 0.00 2,092.79 0.00 4,959,864.30

Base 0.00 240.89 0.00 570,744.50
TRADES: 22

CANCELS: 0

POUND STERLING

EQUITY
7,950,010.000 Local

15TRADES:

0.00Base

0CANCELS:

759.78
507.97 5,200.40

7,777.91
1,051,660.36
1,573,162.72

0.00

POUND STERLING  Total
Long 7,950,010.000 Local 0.00 507.97 5,200.40 1,051,660.36

Base 0.00 759.78 7,777.91 1,573,162.72
TRADES: 15

CANCELS: 0

SOUTH KOREAN WON

EQUITY
120,561.000 Local

32TRADES:

0.00Base

1CANCELS:

574.80
670,563.00 0.00

0.00
1,341,912,197.00

1,150,208.74
0.00

SOUTH KOREAN WON  Total

Page 2325 Books Closed Prepared by State Street



Purchase Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHVFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 120,561.000 Local 0.00 670,563.00 0.00 1,341,912,197.00
Base 0.00 574.80 0.00 1,150,208.74

TRADES: 32
CANCELS: 1

SWEDISH KRONA

EQUITY
80,000.000 Local

3TRADES:

0.00Base

0CANCELS:

221.94
1,853.07 0.00

0.00
3,707,994.11

444,093.98
0.00

SWEDISH KRONA  Total
Long 80,000.000 Local 0.00 1,853.07 0.00 3,707,994.11

Base 0.00 221.94 0.00 444,093.98
TRADES: 3

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
759,649.490 Local

13TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
759,649.49
759,649.49

0.00

US DOLLAR  Total
Long 759,649.490 Local 0.00 0.00 0.00 759,649.49

Base 0.00 0.00 0.00 759,649.49
TRADES: 13

CANCELS: 0

PURCHASE Total

Long 18,902,553.490 Base 0.00 10,394.84 11,921.47 27,044,721.20
TRADES: 225

CANCELS: 3
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Sales Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHVFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
2,004,300.000 Local

4TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
3,387,728.49
3,112,505.39

0.00

AUSTRALIAN DOLLAR  Total
Long 2,004,300.000 Local 0.00 0.00 0.00 3,387,728.49

Base 0.00 0.00 0.00 3,112,505.39
TRADES: 4

CANCELS: 1

CANADIAN DOLLAR

EQUITY
194,100.000 Local

7TRADES:

0.00Base

0CANCELS:

528.28
710.50 0.00

0.00
2,705,743.40
2,212,663.91

0.00

CANADIAN DOLLAR  Total
Long 194,100.000 Local 0.00 710.50 0.00 2,705,743.40

Base 0.00 528.28 0.00 2,212,663.91
TRADES: 7

CANCELS: 0

DANISH KRONE

EQUITY
8,400.000 Local

4TRADES:

0.00Base

0CANCELS:

163.05
1,120.86 0.00

0.00
2,240,603.45

325,931.89
0.00

DANISH KRONE  Total
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Sales Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHVFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 8,400.000 Local 0.00 1,120.86 0.00 2,240,603.45
Base 0.00 163.05 0.00 325,931.89

TRADES: 4
CANCELS: 0

EURO CURRENCY

BELGIUM

EQUITY
8,100.000 Local

4TRADES:

0.00Base

0CANCELS:

262.55
241.31 0.00

0.00
482,375.38
524,845.52

0.00

BELGIUM Total

8,100.000

4TRADES:
0CANCELS:

Base 524,845.52

482,375.38

0.00

0.00

262.550.00

0.00Local 241.31

FINLAND

EQUITY
58,200.000 Local

4TRADES:

0.00Base

0CANCELS:

770.68
709.28 0.00

0.00
1,417,830.70
1,540,589.41

0.00

FINLAND Total

58,200.000

4TRADES:
0CANCELS:

Base 1,540,589.41

1,417,830.70

0.00

0.00

770.680.00

0.00Local 709.28

FRANCE
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Sales Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHVFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
434,659.000 Local

15TRADES:

0.00Base

0CANCELS:

1,127.70
1,048.50 0.00

0.00
2,167,419.62
2,333,246.33

0.00

FRANCE Total

434,659.000

15TRADES:
0CANCELS:

Base 2,333,246.33

2,167,419.62

0.00

0.00

1,127.700.00

0.00Local 1,048.50

GERMANY

EQUITY
131,087.000 Local

10TRADES:

0.00Base

0CANCELS:

1,214.27
1,133.48 0.00

0.00
2,265,834.07
2,427,353.06

0.00

GERMANY Total

131,087.000

10TRADES:
0CANCELS:

Base 2,427,353.06

2,265,834.07

0.00

0.00

1,214.270.00

0.00Local 1,133.48

IRELAND

EQUITY
10,500.000 Local

2TRADES:

0.00Base

0CANCELS:

76.64
71.41 2.50

2.68
71,334.09
76,556.40

0.00

IRELAND Total
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Sales Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHVFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

10,500.000

2TRADES:
0CANCELS:

Base 76,556.40

71,334.09

2.68

2.50

76.640.00

0.00Local 71.41

ITALY

EQUITY
34,300.000 Local

14TRADES:

0.00Base

0CANCELS:

33.25
29.92 0.00

0.00
74,756.99
83,112.46

0.00

ITALY Total

34,300.000

14TRADES:
0CANCELS:

Base 83,112.46

74,756.99

0.00

0.00

33.250.00

0.00Local 29.92

NETHERLANDS (THE)

EQUITY
22,000.000 Local

3TRADES:

0.00Base

0CANCELS:

219.88
202.90 0.00

0.00
405,600.36
439,532.64

0.00

NETHERLANDS (THE) Total

22,000.000

3TRADES:
0CANCELS:

Base 439,532.64

405,600.36

0.00

0.00

219.880.00

0.00Local 202.90

SPAIN
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Sales Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHVFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
207,920.000 Local

11TRADES:

0.00Base

0CANCELS:

180.66
168.00 0.00

0.00
425,639.00
458,801.31

0.00

SPAIN Total

207,920.000

11TRADES:
0CANCELS:

Base 458,801.31

425,639.00

0.00

0.00

180.660.00

0.00Local 168.00

EURO CURRENCY  Total
Long 906,766.000 Local 0.00 3,604.80 2.50 7,310,790.21

Base 0.00 3,885.63 2.68 7,884,037.13
TRADES: 63

CANCELS: 0

HONG KONG DOLLAR

EQUITY
3,514,000.000 Local

22TRADES:

0.00Base

0CANCELS:

378.45
2,933.27 7,697.53

993.16
7,126,115.10

919,435.37
0.00

HONG KONG DOLLAR  Total
Long 3,514,000.000 Local 0.00 2,933.27 7,697.53 7,126,115.10

Base 0.00 378.45 993.16 919,435.37
TRADES: 22

CANCELS: 0

JAPANESE YEN
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Sales Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHVFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
266,000.000 Local

59TRADES:

0.00Base

0CANCELS:

1,965.30
241,533.00 0.00

0.00
481,351,226.00

3,916,631.86
0.00

JAPANESE YEN  Total
Long 266,000.000 Local 0.00 241,533.00 0.00 481,351,226.00

Base 0.00 1,965.30 0.00 3,916,631.86
TRADES: 59

CANCELS: 0

NORWEGIAN KRONE

EQUITY
926,260.000 Local

14TRADES:

0.00Base

0CANCELS:

322.62
2,767.14 0.00

0.00
6,048,918.03

704,831.02
0.00

NORWEGIAN KRONE  Total
Long 926,260.000 Local 0.00 2,767.14 0.00 6,048,918.03

Base 0.00 322.62 0.00 704,831.02
TRADES: 14

CANCELS: 0

POUND STERLING

EQUITY
9,396,820.000 Local

17TRADES:

0.00Base

0CANCELS:

2,052.64
1,354.95 12.00

18.18
2,884,552.58
4,370,700.32

0.00

POUND STERLING  Total
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Sales Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHVFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 9,396,820.000 Local 0.00 1,354.95 12.00 2,884,552.58
Base 0.00 2,052.64 18.18 4,370,700.32

TRADES: 17
CANCELS: 0

SWEDISH KRONA

EQUITY
26,200.000 Local

4TRADES:

0.00Base

0CANCELS:

289.87
2,481.09 0.00

0.00
4,959,710.93

579,458.56
0.00

SWEDISH KRONA  Total
Long 26,200.000 Local 0.00 2,481.09 0.00 4,959,710.93

Base 0.00 289.87 0.00 579,458.56
TRADES: 4

CANCELS: 0

SWISS FRANC

EQUITY
7,800.000 Local

7TRADES:

0.00Base

0CANCELS:

304.34
309.01 0.00

0.00
617,708.58
608,354.85

0.00

SWISS FRANC  Total
Long 7,800.000 Local 0.00 309.01 0.00 617,708.58

Base 0.00 304.34 0.00 608,354.85
TRADES: 7

CANCELS: 0

US DOLLAR
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Sales Report by Report Date LSV ASSET MGMT-INTL SM CAP VAL
LSV ASSET MGMT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHVFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
741,983.010 Local

17TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
741,983.01
741,983.01

0.00

US DOLLAR  Total
Long 741,983.010 Local 0.00 0.00 0.00 741,983.01

Base 0.00 0.00 0.00 741,983.01
TRADES: 17

CANCELS: 0

SALES Total

Long 17,992,629.010 Base 0.00 9,890.18 1,014.02 25,376,533.31
TRADES: 218

CANCELS: 1

Page 2334 Books Closed Prepared by State Street



Purchase Report by Report Date CHICAGO EQUITY CORE
CHICAGO EQUITY PARTNERS, LLC

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHWFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
39,950,924.590 Local

20TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
39,950,924.59
39,950,924.59

0.00

FIXED INCOME
67,472,690.310 Local

19TRADES:

265,662.39Base

2CANCELS:

0.00
0.00 0.00

0.0017,595,000.000
68,131,524.71
68,131,524.71

265,662.39

US DOLLAR  Total
Long 107,423,614.900 Local 265,662.39 0.00 0.00 108,082,449.30

17,595,000.000 Base 265,662.39 0.00 0.00 108,082,449.30
TRADES: 39

CANCELS: 2

PURCHASE Total

Long 107,423,614.900 Base 265,662.39 0.00 0.00 108,082,449.30
17,595,000.000 TRADES: 39

CANCELS: 2
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Sales Report by Report Date CHICAGO EQUITY CORE
CHICAGO EQUITY PARTNERS, LLC

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHWFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
33,458,543.200 Local

12TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
33,458,543.20
33,458,543.20

0.00

FIXED INCOME
56,834,655.790 Local

26TRADES:

175,823.84Base

3CANCELS:

0.00
0.00 0.00

0.00
59,223,135.12
59,223,135.12

175,823.84

US DOLLAR  Total
Long 90,293,198.990 Local 175,823.84 0.00 0.00 92,681,678.32

Base 175,823.84 0.00 0.00 92,681,678.32
TRADES: 38

CANCELS: 3

SALES Total

Long 90,293,198.990 Base 175,823.84 0.00 0.00 92,681,678.32
TRADES: 38

CANCELS: 3
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Purchase and Sales by Report Date CHICAGO EQUITY WORK OUT
CHICAGO EQUITY PARTNERS, LLC

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHXFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date ISBI - RHUMBLINE 1000 VAL
RHUMBLINE ADVISERS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHYFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
5,067,920.880 Local

57TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
5,067,920.88
5,067,920.88

0.00

EQUITY
157,909.272 Local

247TRADES:

0.00Base

4CANCELS:

2,085.19
2,085.19 0.00

0.00
6,621,428.31
6,621,428.31

0.00

US DOLLAR  Total
Long 5,225,830.152 Local 0.00 2,085.19 0.00 11,689,349.19

Base 0.00 2,085.19 0.00 11,689,349.19
TRADES: 304

CANCELS: 4

PURCHASE Total

Long 5,225,830.152 Base 0.00 2,085.19 0.00 11,689,349.19
TRADES: 304

CANCELS: 4
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Sales Report by Report Date ISBI - RHUMBLINE 1000 VAL
RHUMBLINE ADVISERS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHYFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
4,292,979.630 Local

4TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
4,292,979.63
4,292,979.63

0.00

EQUITY
116,931.412 Local

24TRADES:

0.00Base

3CANCELS:

603.65
603.65 21.92

21.92
4,290,328.96
4,290,328.96

0.00

US DOLLAR  Total
Long 4,409,911.042 Local 0.00 603.65 21.92 8,583,308.59

Base 0.00 603.65 21.92 8,583,308.59
TRADES: 28

CANCELS: 3

SALES Total

Long 4,409,911.042 Base 0.00 603.65 21.92 8,583,308.59
TRADES: 28

CANCELS: 3
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Purchase Report by Report Date ISBI - RHUMBLINE 2000 VAL
RHUMBLINE ADVISERS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHZFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
83,014,369.310 Local

55TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
83,014,369.31
83,014,369.31

0.00

EQUITY
1,939,860.048 Local

3,177TRADES:

0.00Base

5CANCELS:

21,431.85
21,431.85 0.00

0.00
36,016,778.13
36,016,778.13

0.00

US DOLLAR  Total
Long 84,954,229.358 Local 0.00 21,431.85 0.00 119,031,147.44

Base 0.00 21,431.85 0.00 119,031,147.44
TRADES: 3,232

CANCELS: 5

PURCHASE Total

Long 84,954,229.358 Base 0.00 21,431.85 0.00 119,031,147.44
TRADES: 3,232

CANCELS: 5
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Sales Report by Report Date ISBI - RHUMBLINE 2000 VAL
RHUMBLINE ADVISERS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHHZFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
82,973,871.990 Local

6TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
82,973,871.99
82,973,871.99

0.00

EQUITY
4,460,578.498 Local

1,405TRADES:

0.00Base

3CANCELS:

30,974.77
30,974.77 1,008.52

1,008.52
69,610,296.34
69,610,296.34

0.00

FIXED INCOME
1,200.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,200.00
1,200.00

0.00

US DOLLAR  Total
Long 87,435,650.488 Local 0.00 30,974.77 1,008.52 152,585,368.33

Base 0.00 30,974.77 1,008.52 152,585,368.33
TRADES: 1,412

CANCELS: 3

SALES Total

Long 87,435,650.488 Base 0.00 30,974.77 1,008.52 152,585,368.33
TRADES: 1,412

CANCELS: 3
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Purchase Report by Report Date ISBI - GARCIA HAMILTON ASSOC
GARCIA HAMILTON & ASSOCIATES

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIDFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
186,667,752.830 Local

19TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
186,667,752.83
186,667,752.83

0.00

FIXED INCOME
184,094,170.460 Local

33TRADES:

812,296.06Base

0CANCELS:

0.00
0.00 0.00

0.0040,307,315.000
185,691,499.11
185,691,499.11

812,296.06

US DOLLAR  Total
Long 370,761,923.290 Local 812,296.06 0.00 0.00 372,359,251.94

40,307,315.000 Base 812,296.06 0.00 0.00 372,359,251.94
TRADES: 52

CANCELS: 0

PURCHASE Total

Long 370,761,923.290 Base 812,296.06 0.00 0.00 372,359,251.94
40,307,315.000 TRADES: 52

CANCELS: 0
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Sales Report by Report Date ISBI - GARCIA HAMILTON ASSOC
GARCIA HAMILTON & ASSOCIATES

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIDFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
111,038,617.910 Local

16TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
111,038,617.91
111,038,617.91

0.00

FIXED INCOME
33,203,223.030 Local

8TRADES:

266,302.40Base

0CANCELS:

0.00
0.00 0.00

0.0056,072,764.000
34,335,828.02
34,335,828.02

266,302.40

US DOLLAR  Total
Long 144,241,840.940 Local 266,302.40 0.00 0.00 145,374,445.93

56,072,764.000 Base 266,302.40 0.00 0.00 145,374,445.93
TRADES: 24

CANCELS: 0

SALES Total

Long 144,241,840.940 Base 266,302.40 0.00 0.00 145,374,445.93
56,072,764.000 TRADES: 24

CANCELS: 0
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Purchase Report by Report Date SSGA SMALL CAP CORE
SSGA

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIHFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
6,663,261.180 Local

42TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
6,663,261.18
6,663,261.18

0.00

EQUITY
893,333.663 Local

489TRADES:

0.00Base

3CANCELS:

5,447.24
5,447.24 0.00

0.00
16,300,565.05
16,300,565.05

0.00

US DOLLAR  Total
Long 7,556,594.843 Local 0.00 5,447.24 0.00 22,963,826.23

Base 0.00 5,447.24 0.00 22,963,826.23
TRADES: 531

CANCELS: 3

PURCHASE Total

Long 7,556,594.843 Base 0.00 5,447.24 0.00 22,963,826.23
TRADES: 531

CANCELS: 3
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Sales Report by Report Date SSGA SMALL CAP CORE
SSGA

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIHFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
7,545,369.780 Local

19TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
7,545,369.78
7,545,369.78

0.00

EQUITY
862,686.982 Local

63TRADES:

0.00Base

3CANCELS:

218.08
218.08 19.26

19.26
14,503,303.81
14,503,303.81

0.00

US DOLLAR  Total
Long 8,408,056.762 Local 0.00 218.08 19.26 22,048,673.59

Base 0.00 218.08 19.26 22,048,673.59
TRADES: 82

CANCELS: 3

SALES Total

Long 8,408,056.762 Base 0.00 218.08 19.26 22,048,673.59
TRADES: 82

CANCELS: 3
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Sales Report by Report Date ISBI - PREMIERE PARTNERS
PREMIERE PARTNERS V

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
29,569,213.080 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
29,569,213.08
29,569,213.08

0.00

US DOLLAR  Total
Long 29,569,213.080 Local 0.00 0.00 0.00 29,569,213.08

Base 0.00 0.00 0.00 29,569,213.08
TRADES: 1

CANCELS: 0

SALES Total

Long 29,569,213.080 Base 0.00 0.00 0.00 29,569,213.08
TRADES: 1

CANCELS: 0
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Purchase and Sales by Report Date SSGA EMERGING MARKETS
SSGA

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHILFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date SSGA MID-CAP GROWTH
SSGA

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIMFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
11,327,118.840 Local

47TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
11,327,118.84
11,327,118.84

0.00

EQUITY
359,620.811 Local

248TRADES:

0.00Base

1CANCELS:

3,235.76
3,235.76 0.00

0.00
16,742,948.20
16,742,948.20

0.00

US DOLLAR  Total
Long 11,686,739.651 Local 0.00 3,235.76 0.00 28,070,067.04

Base 0.00 3,235.76 0.00 28,070,067.04
TRADES: 295

CANCELS: 1

PURCHASE Total

Long 11,686,739.651 Base 0.00 3,235.76 0.00 28,070,067.04
TRADES: 295

CANCELS: 1

Page 2348 Books Closed Prepared by State Street



Sales Report by Report Date SSGA MID-CAP GROWTH
SSGA

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIMFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
11,856,605.200 Local

9TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
11,856,605.20
11,856,605.20

0.00

EQUITY
233,345.490 Local

33TRADES:

0.00Base

1CANCELS:

1,337.12
1,337.12 104.91

104.91
13,018,373.44
13,018,373.44

0.00

US DOLLAR  Total
Long 12,089,950.690 Local 0.00 1,337.12 104.91 24,874,978.64

Base 0.00 1,337.12 104.91 24,874,978.64
TRADES: 42

CANCELS: 1

SALES Total

Long 12,089,950.690 Base 0.00 1,337.12 104.91 24,874,978.64
TRADES: 42

CANCELS: 1
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Purchase Report by Report Date WELLINGTON INTERNATIONAL FIXED
WELLINGTON

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIOFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

FIXED INCOME
2,200,000.000 Local

1TRADES:

11,552.18Base

0CANCELS:

0.00
0.00 0.00

0.00
2,445,938.00
1,745,054.37

16,192.00

AUSTRALIAN DOLLAR  Total
Long 2,200,000.000 Local 16,192.00 0.00 0.00 2,445,938.00

Base 11,552.18 0.00 0.00 1,745,054.37
TRADES: 1

CANCELS: 0

CANADIAN DOLLAR

FIXED INCOME
1,125,000.000 Local

1TRADES:

2,205.15Base

0CANCELS:

0.00
0.00 0.00

0.00
1,243,563.75

898,691.05
3,051.37

CANADIAN DOLLAR  Total
Long 1,125,000.000 Local 3,051.37 0.00 0.00 1,243,563.75

Base 2,205.15 0.00 0.00 898,691.05
TRADES: 1

CANCELS: 0

DANISH KRONE

FIXED INCOME
1,300,000.000 Local

1TRADES:

384.76Base

0CANCELS:

0.00
0.00 0.00

0.00
2,146,924.00

304,004.30
2,717.21

DANISH KRONE  Total
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Currency Summary

December 31, 2015October 1, 2015
NHIOFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 1,300,000.000 Local 2,717.21 0.00 0.00 2,146,924.00
Base 384.76 0.00 0.00 304,004.30

TRADES: 1
CANCELS: 0

EURO CURRENCY

AUSTRIA

FIXED INCOME
450,000.000 Local

1TRADES:

2,530.05Base

0CANCELS:

0.00
0.00 0.00

0.00
470,254.50
496,776.92

2,394.97

AUSTRIA Total

450,000.000

1TRADES:
0CANCELS:

Base 496,776.92

470,254.50

0.00

0.00

0.002,530.05

2,394.97Local 0.00

BELGIUM

FIXED INCOME
165,000.000 Local

1TRADES:

5,927.86Base

0CANCELS:

0.00
0.00 0.00

0.00
260,106.00
274,711.02

5,612.71

BELGIUM Total

165,000.000

1TRADES:
0CANCELS:

Base 274,711.02

260,106.00

0.00

0.00

0.005,927.86

5,612.71Local 0.00

FRANCE
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December 31, 2015October 1, 2015
NHIOFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

FIXED INCOME
3,565,000.000 Local

4TRADES:

10,715.34Base

0CANCELS:

0.00
0.00 0.00

0.00
3,733,373.20
4,087,793.82

10,003.35

FRANCE Total

3,565,000.000

4TRADES:
0CANCELS:

Base 4,087,793.82

3,733,373.20

0.00

0.00

0.0010,715.34

10,003.35Local 0.00

GERMANY

FIXED INCOME
1,855,000.000 Local

2TRADES:

16,139.39Base

0CANCELS:

0.00
0.00 0.00

0.00
2,107,775.45
2,260,572.66

14,610.41

GERMANY Total

1,855,000.000

2TRADES:
0CANCELS:

Base 2,260,572.66

2,107,775.45

0.00

0.00

0.0016,139.39

14,610.41Local 0.00

NETHERLANDS (THE)

FIXED INCOME
125,000.000 Local

1TRADES:

4,354.94Base

0CANCELS:

0.00
0.00 0.00

0.00
190,923.75
201,691.87

4,122.43

NETHERLANDS (THE) Total
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NHIOFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

125,000.000

1TRADES:
0CANCELS:

Base 201,691.87

190,923.75

0.00

0.00

0.004,354.94

4,122.43Local 0.00

EURO CURRENCY  Total
Long 6,160,000.000 Local 36,743.87 0.00 0.00 6,762,432.90

Base 39,667.58 0.00 0.00 7,321,546.29
TRADES: 9

CANCELS: 0

JAPANESE YEN

FIXED INCOME
207,050,000.000 Local

2TRADES:

1,974.77Base

0CANCELS:

0.00
0.00 0.00

0.00
219,299,165.00

1,817,270.89
238,305.00

JAPANESE YEN  Total
Long 207,050,000.000 Local 238,305.00 0.00 0.00 219,299,165.00

Base 1,974.77 0.00 0.00 1,817,270.89
TRADES: 2

CANCELS: 0

MEXICAN PESO

FIXED INCOME
22,045,900.000 Local

2TRADES:

5,340.89Base

1CANCELS:

0.00
0.00 0.00

0.00
23,986,864.25

1,394,666.21
91,857.92

MEXICAN PESO  Total
Long 22,045,900.000 Local 91,857.92 0.00 0.00 23,986,864.25

Base 5,340.89 0.00 0.00 1,394,666.21
TRADES: 2

CANCELS: 1
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Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

POLISH ZLOTY

FIXED INCOME
5,985,000.000 Local

2TRADES:

15,945.96Base

0CANCELS:

0.00
0.00 0.00

0.00
6,252,347.50
1,573,963.75

63,406.20

POLISH ZLOTY  Total
Long 5,985,000.000 Local 63,406.20 0.00 0.00 6,252,347.50

Base 15,945.96 0.00 0.00 1,573,963.75
TRADES: 2

CANCELS: 0

POUND STERLING

FIXED INCOME
16,175,000.000 Local

12TRADES:

128,005.26Base

1CANCELS:

0.00
0.00 0.00

0.00
16,934,001.76
25,637,901.34

84,850.67

POUND STERLING  Total
Long 16,175,000.000 Local 84,850.67 0.00 0.00 16,934,001.76

Base 128,005.26 0.00 0.00 25,637,901.34
TRADES: 12

CANCELS: 1

SOUTH AFRICAN RAND

FIXED INCOME
5,340,000.000 Local

1TRADES:

6,601.94Base

0CANCELS:

0.00
0.00 0.00

0.00
5,091,731.12

382,944.90
87,781.06

SOUTH AFRICAN RAND  Total
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December 31, 2015October 1, 2015
NHIOFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 5,340,000.000 Local 87,781.06 0.00 0.00 5,091,731.12
Base 6,601.94 0.00 0.00 382,944.90

TRADES: 1
CANCELS: 0

SOUTH KOREAN WON

FIXED INCOME
639,780,000.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
801,964,230.00

683,948.86
0.00

SOUTH KOREAN WON  Total
Long 639,780,000.000 Local 0.00 0.00 0.00 801,964,230.00

Base 0.00 0.00 0.00 683,948.86
TRADES: 1

CANCELS: 0

SWEDISH KRONA

FIXED INCOME
13,270,000.000 Local

3TRADES:

11,127.83Base

1CANCELS:

0.00
0.00 0.00

0.00
13,357,366.60

1,560,006.32
94,734.44

SWEDISH KRONA  Total
Long 13,270,000.000 Local 94,734.44 0.00 0.00 13,357,366.60

Base 11,127.83 0.00 0.00 1,560,006.32
TRADES: 3

CANCELS: 1

SWISS FRANC
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NHIOFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

FIXED INCOME
840,000.000 Local

2TRADES:

5,044.44Base

0CANCELS:

0.00
0.00 0.00

0.00
1,000,923.00
1,002,597.76

5,058.47

SWISS FRANC  Total
Long 840,000.000 Local 5,058.47 0.00 0.00 1,000,923.00

Base 5,044.44 0.00 0.00 1,002,597.76
TRADES: 2

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
25,059,906.300 Local

30TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
25,059,906.30
25,059,906.30

0.00

OPTIONS BOUGHT
86.000 Local

2TRADES:

0.00Base

0CANCELS:

155.23
155.23 0.43

0.43
8,218.16
8,218.16

0.00

US DOLLAR  Total
Long 25,059,992.300 Local 0.00 155.23 0.43 25,068,124.46

Base 0.00 155.23 0.43 25,068,124.46
TRADES: 32

CANCELS: 0

PURCHASE Total

Long 946,330,892.300 Base 227,850.76 155.23 0.43 69,390,720.50
TRADES: 69

CANCELS: 3
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Currency Summary

December 31, 2015October 1, 2015
NHIOFUND:

# of Trades Comm/FeeContracts Notional Par Notional Cost
Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

FUTURE BUY TO CLOSE
125.000 Local

39TRADES:

Base

0CANCELS:

249.75
178.28

16,132,625.62
11,489,951.48

12,500,000.000

FUTURE BUY TO OPEN
1,175.000 Local

129TRADES:

Base

1CANCELS:

2,157.45
1,561.26

141,030,692.49
102,048,939.21

117,500,000.000

AUSTRALIAN DOLLAR  Total
1,300.000 Local 130,000,000.000 2,407.20 157,163,318.11

Base 1,739.54 113,538,890.69

TRADES: 168
CANCELS: 1

CANADIAN DOLLAR

FUTURE BUY TO CLOSE
231.000 Local

155TRADES:

Base

19CANCELS:

477.15
358.26

32,490,924.90
24,419,530.20

23,100,000.000

FUTURE BUY TO OPEN
100.000 Local

58TRADES:

Base

0CANCELS:

205.00
154.70

13,929,580.00
10,511,228.34

10,000,000.000
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December 31, 2015October 1, 2015
NHIOFUND:

# of Trades Comm/FeeContracts Notional Par Notional Cost
Base Currency: USD - US DOLLAR

CANADIAN DOLLAR  Total
331.000 Local 33,100,000.000 682.15 46,420,504.90

Base 512.96 34,930,758.54

TRADES: 213
CANCELS: 19

EURO CURRENCY

GERMANY

FUTURE BUY TO CLOSE
123.000 Local

44TRADES:

Base

3CANCELS:

111.75
120.06

18,300,190.00
19,902,008.86

12,300,000.000

FUTURE BUY TO OPEN
119.000 Local

17TRADES:

Base

0CANCELS:

104.45
111.23

16,130,633.30
17,191,707.48

11,900,000.000

GERMANY Total

242.000

61TRADES:
3CANCELS:

Base 37,093,716.34

34,430,823.30

231.29

216.2024,200,000.000Local

EURO CURRENCY  Total
242.000 Local 24,200,000.000 216.20 34,430,823.30

Base 231.29 37,093,716.34

TRADES: 61
CANCELS: 3

JAPANESE YEN
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NHIOFUND:

# of Trades Comm/FeeContracts Notional Par Notional Cost
Base Currency: USD - US DOLLAR

FUTURE BUY TO CLOSE
16.000 Local

3TRADES:

Base

0CANCELS:

6,420.00
52.80

503,086,088.00
4,165,996.72

340,000,000.000

FUTURE BUY TO OPEN
6.000 Local

4TRADES:

Base

0CANCELS:

4,815.00
39.33

891,740,000.00
7,277,237.75

600,000,000.000

JAPANESE YEN  Total
22.000 Local 940,000,000.000 11,235.00 1,394,826,088.00

Base 92.13 11,443,234.47

TRADES: 7
CANCELS: 0

POUND STERLING

FUTURE BUY TO CLOSE
256.000 Local

106TRADES:

Base

9CANCELS:

218.05
329.57

30,224,450.02
45,792,438.03

25,600,000.000

FUTURE BUY TO OPEN
249.000 Local

134TRADES:

Base

5CANCELS:

199.45
304.04

29,631,447.11
45,155,408.74

26,075,000.000

POUND STERLING  Total
505.000 Local 51,675,000.000 417.50 59,855,897.13

Base 633.61 90,947,846.77

TRADES: 240
CANCELS: 14
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# of Trades Comm/FeeContracts Notional Par Notional Cost
Base Currency: USD - US DOLLAR

US DOLLAR

FUTURE BUY TO CLOSE
1,736.000 Local

242TRADES:

Base

5CANCELS:

2,918.08
2,918.08

230,212,683.82
230,212,683.82

191,650,000.000

FUTURE BUY TO OPEN
787.000 Local

182TRADES:

Base

1CANCELS:

1,285.43
1,285.43

139,194,273.77
139,194,273.77

112,500,000.000

US DOLLAR  Total
2,523.000 Local 304,150,000.000 4,203.51 369,406,957.59

Base 4,203.51 369,406,957.59

TRADES: 424
CANCELS: 6

FUTURE PURCHASE Total
4,923.000 Base 1,483,125,000.000 7,413.04 657,361,404.40

TRADES: 1,113
CANCELS: 43
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Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

FIXED INCOME
860,000.000 Local

1TRADES:

17,052.34Base

0CANCELS:

0.00
0.00 0.00

0.00
1,031,939.80

752,542.02
23,383.40

AUSTRALIAN DOLLAR  Total
Long 860,000.000 Local 23,383.40 0.00 0.00 1,031,939.80

Base 17,052.34 0.00 0.00 752,542.02
TRADES: 1

CANCELS: 0

EURO CURRENCY

FRANCE

FIXED INCOME
3,785,000.000 Local

3TRADES:

36,058.53Base

0CANCELS:

0.00
0.00 0.00

0.00
3,897,854.75
4,302,728.84

32,243.21

FRANCE Total

3,785,000.000

3TRADES:
0CANCELS:

Base 4,302,728.84

3,897,854.75

0.00

0.00

0.0036,058.53

32,243.21Local 0.00

GERMANY

FIXED INCOME
5,125,000.000 Local

3TRADES:

19,798.00Base

0CANCELS:

0.00
0.00 0.00

0.00
5,545,672.65
5,871,538.81

18,690.18

GERMANY Total
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Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

5,125,000.000

3TRADES:
0CANCELS:

Base 5,871,538.81

5,545,672.65

0.00

0.00

0.0019,798.00

18,690.18Local 0.00

EURO CURRENCY  Total
Long 8,910,000.000 Local 50,933.39 0.00 0.00 9,443,527.40

Base 55,856.53 0.00 0.00 10,174,267.65
TRADES: 6

CANCELS: 0

JAPANESE YEN

FIXED INCOME
680,250,000.000 Local

6TRADES:

25,112.22Base

0CANCELS:

0.00
0.00 0.00

0.00
746,275,914.00

6,043,092.13
3,101,592.00

JAPANESE YEN  Total
Long 680,250,000.000 Local 3,101,592.00 0.00 0.00 746,275,914.00

Base 25,112.22 0.00 0.00 6,043,092.13
TRADES: 6

CANCELS: 0

MEXICAN PESO

FIXED INCOME
16,780,900.000 Local

1TRADES:

37,743.02Base

0CANCELS:

0.00
0.00 0.00

0.00
18,914,004.61

1,139,483.67
626,486.93

MEXICAN PESO  Total
Long 16,780,900.000 Local 626,486.93 0.00 0.00 18,914,004.61

Base 37,743.02 0.00 0.00 1,139,483.67
TRADES: 1

CANCELS: 0
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Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

SWEDISH KRONA

FIXED INCOME
9,865,000.000 Local

1TRADES:

13,365.32Base

0CANCELS:

0.00
0.00 0.00

0.00
11,515,118.55

1,353,334.66
113,721.53

SWEDISH KRONA  Total
Long 9,865,000.000 Local 113,721.53 0.00 0.00 11,515,118.55

Base 13,365.32 0.00 0.00 1,353,334.66
TRADES: 1

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
35,236,748.590 Local

30TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
35,236,748.59
35,236,748.59

0.00

OPTIONS EXPIRED_BUYS
86.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

US DOLLAR  Total
Long 35,236,834.590 Local 0.00 0.00 0.00 35,236,748.59

Base 0.00 0.00 0.00 35,236,748.59
TRADES: 31

CANCELS: 0

SALES Total
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Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 751,902,734.590 Base 149,129.43 0.00 0.00 54,699,468.72
TRADES: 46

CANCELS: 0
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# of Trades Comm/FeeContracts Notional Par Notional Proceeds
Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

FUTURE SELL TO CLOSE
908.000 Local

128TRADES:

Base

3CANCELS:

1,680.35
1,219.54

110,157,220.82
79,948,025.70

90,800,000.000

FUTURE SELL TO OPEN
83.000 Local

25TRADES:

Base

0CANCELS:

153.55
110.22

10,718,505.01
7,694,765.31

8,300,000.000

AUSTRALIAN DOLLAR  Total
991.000 Local 99,100,000.000 1,833.90 120,875,725.83

Base 1,329.76 87,642,791.01

TRADES: 153
CANCELS: 3

CANADIAN DOLLAR

FUTURE SELL TO CLOSE
100.000 Local

71TRADES:

Base

18CANCELS:

205.00
154.10

13,945,610.00
10,484,416.73

10,000,000.000

FUTURE SELL TO OPEN
207.000 Local

115TRADES:

Base

5CANCELS:

424.80
315.24

29,028,625.33
21,539,261.56

20,700,000.000
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NHIOFUND:

# of Trades Comm/FeeContracts Notional Par Notional Proceeds
Base Currency: USD - US DOLLAR

CANADIAN DOLLAR  Total
307.000 Local 30,700,000.000 629.80 42,974,235.33

Base 469.34 32,023,678.29

TRADES: 186
CANCELS: 23

EURO CURRENCY

GERMANY

FUTURE SELL TO CLOSE
105.000 Local

26TRADES:

Base

0CANCELS:

89.25
95.44

14,138,945.00
15,139,424.34

10,500,000.000

FUTURE SELL TO OPEN
157.000 Local

69TRADES:

Base

1CANCELS:

133.45
144.27

23,623,500.00
25,546,704.54

15,700,000.000

GERMANY Total

262.000

95TRADES:
1CANCELS:

Base 40,686,128.88

37,762,445.00

239.71

222.7026,200,000.000Local

EURO CURRENCY  Total
262.000 Local 26,200,000.000 222.70 37,762,445.00

Base 239.71 40,686,128.88

TRADES: 95
CANCELS: 1

JAPANESE YEN
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# of Trades Comm/FeeContracts Notional Par Notional Proceeds
Base Currency: USD - US DOLLAR

FUTURE SELL TO CLOSE
3.000 Local

1TRADES:

Base

0CANCELS:

2,745.00
22.52

445,860,000.00
3,658,638.66

300,000,000.000

FUTURE SELL TO OPEN
27.000 Local

6TRADES:

Base

0CANCELS:

9,720.00
79.50

400,814,000.00
3,278,370.25

270,000,000.000

JAPANESE YEN  Total
30.000 Local 570,000,000.000 12,465.00 846,674,000.00

Base 102.02 6,937,008.91

TRADES: 7
CANCELS: 0

POUND STERLING

FUTURE SELL TO CLOSE
254.000 Local

146TRADES:

Base

11CANCELS:

203.20
308.55

29,998,280.00
45,563,334.48

25,400,000.000

FUTURE SELL TO OPEN
303.000 Local

143TRADES:

Base

7CANCELS:

255.15
386.34

36,014,750.02
54,528,493.32

31,475,000.000

POUND STERLING  Total
557.000 Local 56,875,000.000 458.35 66,013,030.02

Base 694.89 100,091,827.80

TRADES: 289
CANCELS: 18
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Sales Report by Report Date WELLINGTON INTERNATIONAL FIXED
WELLINGTON

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIOFUND:

# of Trades Comm/FeeContracts Notional Par Notional Proceeds
Base Currency: USD - US DOLLAR

US DOLLAR

FUTURE SELL TO CLOSE
870.000 Local

228TRADES:

Base

8CANCELS:

1,419.50
1,419.50

146,668,779.16
146,668,779.16

116,600,000.000

FUTURE SELL TO OPEN
1,688.000 Local

217TRADES:

Base

0CANCELS:

2,849.86
2,849.86

224,198,049.65
224,198,049.65

187,000,000.000

US DOLLAR  Total
2,558.000 Local 303,600,000.000 4,269.36 370,866,828.81

Base 4,269.36 370,866,828.81

TRADES: 445
CANCELS: 8

FUTURE SALES Total
4,705.000 Base 1,086,475,000.000 7,105.08 638,248,263.70

TRADES: 1,175
CANCELS: 53
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Purchase Report by Report Date ISBI - ARIEL MICRO-CAP
ARIEL INVESTMENTS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIPFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
18,140,553.280 Local

13TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
18,140,553.28
18,140,553.28

0.00

US DOLLAR  Total
Long 18,140,553.280 Local 0.00 0.00 0.00 18,140,553.28

Base 0.00 0.00 0.00 18,140,553.28
TRADES: 13

CANCELS: 0

PURCHASE Total

Long 18,140,553.280 Base 0.00 0.00 0.00 18,140,553.28
TRADES: 13

CANCELS: 0
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Sales Report by Report Date ISBI - ARIEL MICRO-CAP
ARIEL INVESTMENTS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIPFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
18,223,108.570 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
18,223,108.57
18,223,108.57

0.00

EQUITY
4,913,915.000 Local

192TRADES:

0.00Base

0CANCELS:

95,735.14
95,735.14 337.78

337.78
18,211,064.84
18,211,064.84

0.00

US DOLLAR  Total
Long 23,137,023.570 Local 0.00 95,735.14 337.78 36,434,173.41

Base 0.00 95,735.14 337.78 36,434,173.41
TRADES: 194

CANCELS: 0

SALES Total

Long 23,137,023.570 Base 0.00 95,735.14 337.78 36,434,173.41
TRADES: 194

CANCELS: 0
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Sales Report by Report Date SSGA EME SMALL COMMINGLED
SSGA

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIQFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
4,539.669 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
49,409.76
49,409.76

0.00

US DOLLAR  Total
Long 4,539.669 Local 0.00 0.00 0.00 49,409.76

Base 0.00 0.00 0.00 49,409.76
TRADES: 1

CANCELS: 0

SALES Total

Long 4,539.669 Base 0.00 0.00 0.00 49,409.76
TRADES: 1

CANCELS: 0
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Purchase Report by Report Date STANDISH
STANDISH MELLON ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIRFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

BRAZILIAN REAL

FIXED INCOME
5,450,000.000 Local

5TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00570,000.000
30,104,706.84

7,857,081.35
0.00

BRAZILIAN REAL  Total
Long 5,450,000.000 Local 0.00 0.00 0.00 30,104,706.84

570,000.000 Base 0.00 0.00 0.00 7,857,081.35
TRADES: 5

CANCELS: 1

HUNGARIAN FORINT

FIXED INCOME
774,970,000.000 Local

3TRADES:

39,395.80Base

1CANCELS:

0.00
0.00 0.00

0.00
831,678,896.00

2,949,350.61
11,110,261.00

HUNGARIAN FORINT  Total
Long 774,970,000.000 Local 11,110,261.00 0.00 0.00 831,678,896.00

Base 39,395.80 0.00 0.00 2,949,350.61
TRADES: 3

CANCELS: 1

INDONESIAN RUPIAH

FIXED INCOME
45,872,000,000.000 Local

1TRADES:

68,471.54Base

0CANCELS:

0.00
0.00 0.00

0.00
45,619,704,000.00

3,288,499.12
949,871,504.00

INDONESIAN RUPIAH  Total
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Purchase Report by Report Date STANDISH
STANDISH MELLON ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIRFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 45,872,000,000.000 Local 949,871,504.00 0.00 0.00 45,619,704,000.00
Base 68,471.54 0.00 0.00 3,288,499.12

TRADES: 1
CANCELS: 0

MALAYSIAN RINGGIT

FIXED INCOME
21,400,000.000 Local

1TRADES:

12,090.33Base

0CANCELS:

0.00
0.00 0.00

0.00
21,457,780.00

5,135,897.56
50,513.40

MALAYSIAN RINGGIT  Total
Long 21,400,000.000 Local 50,513.40 0.00 0.00 21,457,780.00

Base 12,090.33 0.00 0.00 5,135,897.56
TRADES: 1

CANCELS: 0

MEXICAN PESO

FIXED INCOME
27,000,000.000 Local

2TRADES:

38,881.38Base

1CANCELS:

0.00
0.00 0.00

0.00
27,434,722.41

1,580,295.64
675,000.00

MEXICAN PESO  Total
Long 27,000,000.000 Local 675,000.00 0.00 0.00 27,434,722.41

Base 38,881.38 0.00 0.00 1,580,295.64
TRADES: 2

CANCELS: 1

NEW RUSSIAN RUBLE
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Purchase Report by Report Date STANDISH
STANDISH MELLON ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIRFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

FIXED INCOME
276,675,000.000 Local

7TRADES:

86,494.28Base

2CANCELS:

0.00
0.00 0.00

0.00
231,393,244.00

3,558,183.33
5,624,498.10

NEW RUSSIAN RUBLE  Total
Long 276,675,000.000 Local 5,624,498.10 0.00 0.00 231,393,244.00

Base 86,494.28 0.00 0.00 3,558,183.33
TRADES: 7

CANCELS: 2

POLISH ZLOTY

FIXED INCOME
8,000,000.000 Local

1TRADES:

50,367.69Base

0CANCELS:

0.00
0.00 0.00

0.00
8,372,800.00
2,160,443.82

195,200.00

POLISH ZLOTY  Total
Long 8,000,000.000 Local 195,200.00 0.00 0.00 8,372,800.00

Base 50,367.69 0.00 0.00 2,160,443.82
TRADES: 1

CANCELS: 0

SOUTH AFRICAN RAND

FIXED INCOME
30,000,000.000 Local

1TRADES:

7,853.62Base

0CANCELS:

0.00
0.00 0.00

0.00
22,993,371.00

1,757,634.23
102,741.00

SOUTH AFRICAN RAND  Total
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Purchase Report by Report Date STANDISH
STANDISH MELLON ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIRFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 30,000,000.000 Local 102,741.00 0.00 0.00 22,993,371.00
Base 7,853.62 0.00 0.00 1,757,634.23

TRADES: 1
CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
46,544,189.880 Local

39TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
46,543,815.62
46,543,815.62

0.00

FIXED INCOME
50,405,000.000 Local

33TRADES:

354,793.19Base

8CANCELS:

0.00
0.00 0.00

0.008,865,000.000
43,300,397.40
43,300,397.40

354,793.19

US DOLLAR  Total
Long 96,949,189.880 Local 354,793.19 0.00 0.00 89,844,213.02

8,865,000.000 Base 354,793.19 0.00 0.00 89,844,213.02
TRADES: 72

CANCELS: 8

PURCHASE Total

Long 47,112,444,189.880 Base 658,347.83 0.00 0.00 118,131,598.68
9,435,000.000 TRADES: 93

CANCELS: 13
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Sales Report by Report Date STANDISH
STANDISH MELLON ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIRFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

ARGENTINE PESO

FIXED INCOME
40,000.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
193,200.00

13,800.00
0.00

ARGENTINE PESO  Total
Long 40,000.000 Local 0.00 0.00 0.00 193,200.00

Base 0.00 0.00 0.00 13,800.00
TRADES: 1

CANCELS: 0

BRAZILIAN REAL

FIXED INCOME
1,705,000.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
13,522,795.90

3,522,393.34
0.00

BRAZILIAN REAL  Total
Long 1,705,000.000 Local 0.00 0.00 0.00 13,522,795.90

Base 0.00 0.00 0.00 3,522,393.34
TRADES: 2

CANCELS: 0

MALAYSIAN RINGGIT

FIXED INCOME
21,360,000.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
21,360,000.00

5,183,522.41
0.00

MALAYSIAN RINGGIT  Total
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Sales Report by Report Date STANDISH
STANDISH MELLON ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIRFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 21,360,000.000 Local 0.00 0.00 0.00 21,360,000.00
Base 0.00 0.00 0.00 5,183,522.41

TRADES: 1
CANCELS: 0

POLISH ZLOTY

FIXED INCOME
25,600,000.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
25,600,000.00

6,621,060.66
0.00

POLISH ZLOTY  Total
Long 25,600,000.000 Local 0.00 0.00 0.00 25,600,000.00

Base 0.00 0.00 0.00 6,621,060.66
TRADES: 1

CANCELS: 0

SOUTH AFRICAN RAND

FIXED INCOME
143,425,000.000 Local

14TRADES:

174,163.27Base

3CANCELS:

0.00
0.00 0.00

0.00
111,313,478.94

7,647,963.46
2,531,730.19

SOUTH AFRICAN RAND  Total
Long 143,425,000.000 Local 2,531,730.19 0.00 0.00 111,313,478.94

Base 174,163.27 0.00 0.00 7,647,963.46
TRADES: 14

CANCELS: 3

US DOLLAR
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Sales Report by Report Date STANDISH
STANDISH MELLON ASSET MANAGEMENT

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIRFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
34,675,733.840 Local

18TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
34,675,733.84
34,675,733.84

0.00

FIXED INCOME
52,701,250.000 Local

51TRADES:

638,708.43Base

8CANCELS:

0.00
0.00 0.00

0.008,887,500.000
51,742,851.08
51,742,851.08

638,708.43

SHORT TERM MATURITIES
510,000.000 Local

1TRADES:

69.27Base

0CANCELS:

0.00
0.00 0.00

0.00
509,930.73
509,930.73

69.27

US DOLLAR  Total
Long 87,886,983.840 Local 638,777.70 0.00 0.00 86,928,515.65

8,887,500.000 Base 638,777.70 0.00 0.00 86,928,515.65
TRADES: 70

CANCELS: 8

SALES Total

Long 280,016,983.840 Base 812,940.97 0.00 0.00 109,917,255.52
8,887,500.000 TRADES: 89

CANCELS: 11
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Purchase Report by Report Date ARIEL
ARIEL INVESTMENTS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHISFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

BRAZILIAN REAL

EQUITY
10,003.000 Local

1TRADES:

0.00Base

0CANCELS:

90.51
361.13 78.25

19.61
241,194.58

60,449.01
0.00

BRAZILIAN REAL  Total
Long 10,003.000 Local 0.00 361.13 78.25 241,194.58

Base 0.00 90.51 19.61 60,449.01
TRADES: 1

CANCELS: 0

CANADIAN DOLLAR

EQUITY
24,293.000 Local

4TRADES:

0.00Base

0CANCELS:

483.47
650.77 0.00

0.00
903,818.44
672,395.31

0.00

CANADIAN DOLLAR  Total
Long 24,293.000 Local 0.00 650.77 0.00 903,818.44

Base 0.00 483.47 0.00 672,395.31
TRADES: 4

CANCELS: 0

EURO CURRENCY

GERMANY

EQUITY
31,334.000 Local

4TRADES:

0.00Base

0CANCELS:

1,185.65
1,111.34 0.00

0.00
1,238,179.30
1,326,182.01

0.00

GERMANY Total
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Purchase Report by Report Date ARIEL
ARIEL INVESTMENTS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHISFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

31,334.000

4TRADES:
0CANCELS:

Base 1,326,182.01

1,238,179.30

0.00

0.00

1,185.650.00

0.00Local 1,111.34

SPAIN

EQUITY
15,114.000 Local

2TRADES:

0.00Base

0CANCELS:

148.74
135.92 0.00

0.00
108,867.07
119,132.57

0.00

SPAIN Total

15,114.000

2TRADES:
0CANCELS:

Base 119,132.57

108,867.07

0.00

0.00

148.740.00

0.00Local 135.92

EURO CURRENCY  Total
Long 46,448.000 Local 0.00 1,247.26 0.00 1,347,046.37

Base 0.00 1,334.39 0.00 1,445,314.58
TRADES: 6

CANCELS: 0

HONG KONG DOLLAR

EQUITY
16,000.000 Local

2TRADES:

0.00Base

0CANCELS:

16.22
125.74 90.46

11.68
84,041.40
10,843.06

0.00

HONG KONG DOLLAR  Total
Long 16,000.000 Local 0.00 125.74 90.46 84,041.40

Base 0.00 16.22 11.68 10,843.06
TRADES: 2

CANCELS: 0
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Purchase Report by Report Date ARIEL
ARIEL INVESTMENTS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHISFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

POUND STERLING

EQUITY
98,493.000 Local

7TRADES:

0.00Base

0CANCELS:

676.24
443.59 2,714.10

4,129.96
544,768.26
828,954.87

0.00

POUND STERLING  Total
Long 98,493.000 Local 0.00 443.59 2,714.10 544,768.26

Base 0.00 676.24 4,129.96 828,954.87
TRADES: 7

CANCELS: 0

SWISS FRANC

EQUITY
7,121.000 Local

6TRADES:

0.00Base

0CANCELS:

680.33
664.53 0.00

0.00
651,034.44
665,308.77

0.00

SWISS FRANC  Total
Long 7,121.000 Local 0.00 664.53 0.00 651,034.44

Base 0.00 680.33 0.00 665,308.77
TRADES: 6

CANCELS: 0

THAILAND BAHT

EQUITY
40,300.000 Local

1TRADES:

0.00Base

0CANCELS:

66.94
2,410.86 843.80

23.43
6,030,404.66

167,429.85
0.00

THAILAND BAHT  Total
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Purchase Report by Report Date ARIEL
ARIEL INVESTMENTS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHISFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 40,300.000 Local 0.00 2,410.86 843.80 6,030,404.66
Base 0.00 66.94 23.43 167,429.85

TRADES: 1
CANCELS: 0

TURKISH LIRA

EQUITY
48,664.000 Local

1TRADES:

0.00Base

0CANCELS:

244.03
712.79 0.00

0.00
357,108.46
122,259.74

0.00

TURKISH LIRA  Total
Long 48,664.000 Local 0.00 712.79 0.00 357,108.46

Base 0.00 244.03 0.00 122,259.74
TRADES: 1

CANCELS: 0

UAE DIRHAM

EQUITY
229,561.000 Local

2TRADES:

0.00Base

0CANCELS:

292.18
1,073.13 403.25

109.80
308,083.93

83,880.02
0.00

UAE DIRHAM  Total
Long 229,561.000 Local 0.00 1,073.13 403.25 308,083.93

Base 0.00 292.18 109.80 83,880.02
TRADES: 2

CANCELS: 0

US DOLLAR
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Purchase Report by Report Date ARIEL
ARIEL INVESTMENTS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHISFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
5,210,087.610 Local

14TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
5,210,087.61
5,210,087.61

0.00

EQUITY
51,278.725 Local

3TRADES:

0.00Base

0CANCELS:

657.98
657.98 0.00

0.00
1,443,656.16
1,443,656.16

0.00

US DOLLAR  Total
Long 5,261,366.335 Local 0.00 657.98 0.00 6,653,743.77

Base 0.00 657.98 0.00 6,653,743.77
TRADES: 17

CANCELS: 0

PURCHASE Total

Long 5,782,249.335 Base 0.00 4,542.29 4,294.48 10,710,578.98
TRADES: 47

CANCELS: 0
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Sales Report by Report Date ARIEL
ARIEL INVESTMENTS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHISFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

BRAZILIAN REAL

EQUITY
95,022.000 Local

1TRADES:

0.00Base

0CANCELS:

1,008.39
3,876.90 839.99

218.48
2,579,881.51

671,031.57
0.00

BRAZILIAN REAL  Total
Long 95,022.000 Local 0.00 3,876.90 839.99 2,579,881.51

Base 0.00 1,008.39 218.48 671,031.57
TRADES: 1

CANCELS: 0

EURO CURRENCY

FRANCE

EQUITY
10,059.000 Local

3TRADES:

0.00Base

0CANCELS:

349.50
310.52 0.00

0.00
364,290.73
411,461.59

0.00

FRANCE Total

10,059.000

3TRADES:
0CANCELS:

Base 411,461.59

364,290.73

0.00

0.00

349.500.00

0.00Local 310.52

GERMANY

EQUITY
17,798.000 Local

5TRADES:

0.00Base

0CANCELS:

964.15
878.96 0.00

0.00
1,285,071.18
1,410,001.32

0.00

GERMANY Total
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Sales Report by Report Date ARIEL
ARIEL INVESTMENTS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHISFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

17,798.000

5TRADES:
0CANCELS:

Base 1,410,001.32

1,285,071.18

0.00

0.00

964.150.00

0.00Local 878.96

ITALY

EQUITY
3,201.000 Local

2TRADES:

0.00Base

0CANCELS:

209.59
192.00 0.00

0.00
153,405.11
167,453.66

0.00

ITALY Total

3,201.000

2TRADES:
0CANCELS:

Base 167,453.66

153,405.11

0.00

0.00

209.590.00

0.00Local 192.00

SPAIN

EQUITY
99,205.000 Local

2TRADES:

0.00Base

0CANCELS:

77.14
67.83 0.00

0.00
136,627.61
155,358.14

0.00

SPAIN Total

99,205.000

2TRADES:
0CANCELS:

Base 155,358.14

136,627.61

0.00

0.00

77.140.00

0.00Local 67.83

EURO CURRENCY  Total
Long 130,263.000 Local 0.00 1,449.31 0.00 1,939,394.63

Base 0.00 1,600.38 0.00 2,144,274.71
TRADES: 12

CANCELS: 0
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Sales Report by Report Date ARIEL
ARIEL INVESTMENTS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHISFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

SWISS FRANC

EQUITY
843.000 Local

2TRADES:

0.00Base

0CANCELS:

828.37
820.73 0.00

0.00
655,761.84
661,869.00

0.00

SWISS FRANC  Total
Long 843.000 Local 0.00 820.73 0.00 655,761.84

Base 0.00 828.37 0.00 661,869.00
TRADES: 2

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
4,819,714.320 Local

15TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
4,819,714.32
4,819,714.32

0.00

EQUITY
51,785.725 Local

5TRADES:

0.00Base

0CANCELS:

907.62
907.62 14.44

14.44
1,889,388.64
1,889,388.64

0.00

US DOLLAR  Total
Long 4,871,500.045 Local 0.00 907.62 14.44 6,709,102.96

Base 0.00 907.62 14.44 6,709,102.96
TRADES: 20

CANCELS: 0

SALES Total
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Sales Report by Report Date ARIEL
ARIEL INVESTMENTS

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHISFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 5,097,628.045 Base 0.00 4,344.76 232.92 10,186,278.24
TRADES: 35

CANCELS: 0

Page 2387 Books Closed Prepared by State Street



Purchase Report by Report Date LOMBARDIA
LOMBARDIA CAPITAL PARTNERS, LLC

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIUFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
63,015.000 Local

1TRADES:

0.00Base

0CANCELS:

134.62
184.27 0.00

0.00
368,721.20
269,369.21

0.00

AUSTRALIAN DOLLAR  Total
Long 63,015.000 Local 0.00 184.27 0.00 368,721.20

Base 0.00 134.62 0.00 269,369.21
TRADES: 1

CANCELS: 0

EURO CURRENCY

NETHERLANDS (THE)

EQUITY
22,237.000 Local

1TRADES:

0.00Base

0CANCELS:

347.91
314.41 0.00

0.00
629,136.74
696,171.05

0.00

NETHERLANDS (THE) Total

22,237.000

1TRADES:
0CANCELS:

Base 696,171.05

629,136.74

0.00

0.00

347.910.00

0.00Local 314.41

EURO CURRENCY  Total
Long 22,237.000 Local 0.00 314.41 0.00 629,136.74

Base 0.00 347.91 0.00 696,171.05
TRADES: 1

CANCELS: 0

JAPANESE YEN

Page 2388 Books Closed Prepared by State Street



Purchase Report by Report Date LOMBARDIA
LOMBARDIA CAPITAL PARTNERS, LLC

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIUFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
122,439.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
98,936,775.00

800,769.83
0.00

JAPANESE YEN  Total
Long 122,439.000 Local 0.00 0.00 0.00 98,936,775.00

Base 0.00 0.00 0.00 800,769.83
TRADES: 2

CANCELS: 0

NORWEGIAN KRONE

EQUITY
39,162.000 Local

1TRADES:

0.00Base

0CANCELS:

180.82
1,458.35 0.00

0.00
2,918,165.79

361,826.36
0.00

NORWEGIAN KRONE  Total
Long 39,162.000 Local 0.00 1,458.35 0.00 2,918,165.79

Base 0.00 180.82 0.00 361,826.36
TRADES: 1

CANCELS: 0

POUND STERLING

EQUITY
617,141.000 Local

1TRADES:

0.00Base

0CANCELS:

712.99
466.13 3,330.48

5,094.30
669,691.75

1,024,360.02
0.00

POUND STERLING  Total
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Purchase Report by Report Date LOMBARDIA
LOMBARDIA CAPITAL PARTNERS, LLC

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIUFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 617,141.000 Local 0.00 466.13 3,330.48 669,691.75
Base 0.00 712.99 5,094.30 1,024,360.02

TRADES: 1
CANCELS: 0

SOUTH KOREAN WON

EQUITY
3,192.000 Local

4TRADES:

0.00Base

1CANCELS:

179.55
205,680.00 0.00

0.00
411,582,135.00

359,283.57
0.00

SOUTH KOREAN WON  Total
Long 3,192.000 Local 0.00 205,680.00 0.00 411,582,135.00

Base 0.00 179.55 0.00 359,283.57
TRADES: 4

CANCELS: 1

US DOLLAR

CASH EQUIVALENTS
5,169,294.840 Local

27TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
5,169,294.84
5,169,294.84

0.00

EQUITY
166,835.000 Local

8TRADES:

0.00Base

0CANCELS:

1,060.23
1,060.23 0.00

0.00
6,198,436.09
6,198,436.09

0.00

US DOLLAR  Total
Long 5,336,129.840 Local 0.00 1,060.23 0.00 11,367,730.93

Base 0.00 1,060.23 0.00 11,367,730.93
TRADES: 35

CANCELS: 0
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Purchase Report by Report Date LOMBARDIA
LOMBARDIA CAPITAL PARTNERS, LLC

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIUFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

PURCHASE Total

Long 6,203,315.840 Base 0.00 2,616.12 5,094.30 14,879,510.97
TRADES: 45

CANCELS: 1
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Sales Report by Report Date LOMBARDIA
LOMBARDIA CAPITAL PARTNERS, LLC

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIUFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

BRAZILIAN REAL

EQUITY
7,565.000 Local

1TRADES:

0.00Base

0CANCELS:

56.98
214.92 46.57

12.35
143,017.34

37,916.02
0.00

BRAZILIAN REAL  Total
Long 7,565.000 Local 0.00 214.92 46.57 143,017.34

Base 0.00 56.98 12.35 37,916.02
TRADES: 1

CANCELS: 0

DANISH KRONE

EQUITY
57,166.000 Local

4TRADES:

0.00Base

0CANCELS:

536.89
3,709.26 0.00

0.00
7,414,842.58
1,073,247.33

0.00

DANISH KRONE  Total
Long 57,166.000 Local 0.00 3,709.26 0.00 7,414,842.58

Base 0.00 536.89 0.00 1,073,247.33
TRADES: 4

CANCELS: 0

EURO CURRENCY

ITALY

EQUITY
616,592.000 Local

14TRADES:

0.00Base

0CANCELS:

408.97
383.64 0.00

0.00
766,859.53
817,488.61

0.00

ITALY Total
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Sales Report by Report Date LOMBARDIA
LOMBARDIA CAPITAL PARTNERS, LLC

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIUFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

616,592.000

14TRADES:
0CANCELS:

Base 817,488.61

766,859.53

0.00

0.00

408.970.00

0.00Local 383.64

EURO CURRENCY  Total
Long 616,592.000 Local 0.00 383.64 0.00 766,859.53

Base 0.00 408.97 0.00 817,488.61
TRADES: 14

CANCELS: 0

HONG KONG DOLLAR

EQUITY
2,414,448.000 Local

1TRADES:

0.00Base

0CANCELS:

637.07
4,937.31 10,635.34

1,372.30
9,859,036.78
1,272,125.57

0.00

HONG KONG DOLLAR  Total
Long 2,414,448.000 Local 0.00 4,937.31 10,635.34 9,859,036.78

Base 0.00 637.07 1,372.30 1,272,125.57
TRADES: 1

CANCELS: 0

JAPANESE YEN

EQUITY
329,942.000 Local

16TRADES:

0.00Base

0CANCELS:

2,075.99
252,908.00 0.00

0.00
604,508,391.00

4,950,766.78
0.00

JAPANESE YEN  Total
Long 329,942.000 Local 0.00 252,908.00 0.00 604,508,391.00

Base 0.00 2,075.99 0.00 4,950,766.78
TRADES: 16

CANCELS: 0
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Sales Report by Report Date LOMBARDIA
LOMBARDIA CAPITAL PARTNERS, LLC

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIUFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

POUND STERLING

EQUITY
361,744.000 Local

4TRADES:

0.00Base

0CANCELS:

229.18
151.30 3.00

4.54
302,436.98
458,131.64

0.00

POUND STERLING  Total
Long 361,744.000 Local 0.00 151.30 3.00 302,436.98

Base 0.00 229.18 4.54 458,131.64
TRADES: 4

CANCELS: 0

SOUTH KOREAN WON

EQUITY
1,022.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,220,268.00

1,036.20
0.00

SOUTH KOREAN WON  Total
Long 1,022.000 Local 0.00 0.00 0.00 1,220,268.00

Base 0.00 0.00 0.00 1,036.20
TRADES: 1

CANCELS: 0

SWEDISH KRONA

EQUITY
55,211.000 Local

4TRADES:

0.00Base

1CANCELS:

787.70
6,616.79 0.00

0.00
13,226,949.59

1,574,599.62
0.00

SWEDISH KRONA  Total
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Sales Report by Report Date LOMBARDIA
LOMBARDIA CAPITAL PARTNERS, LLC

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIUFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

Long 55,211.000 Local 0.00 6,616.79 0.00 13,226,949.59
Base 0.00 787.70 0.00 1,574,599.62

TRADES: 4
CANCELS: 1

US DOLLAR

CASH EQUIVALENTS
5,176,542.020 Local

12TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
5,176,542.02
5,176,542.02

0.00

US DOLLAR  Total
Long 5,176,542.020 Local 0.00 0.00 0.00 5,176,542.02

Base 0.00 0.00 0.00 5,176,542.02
TRADES: 12

CANCELS: 0

SALES Total

Long 9,020,232.020 Base 0.00 4,732.78 1,389.19 15,361,853.79
TRADES: 57

CANCELS: 1
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Sales Report by Report Date WILLIAM BLAIR EM SMALL CAP
WILLIAM BLAIR & CO.

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIVFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
29,354.252 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
345,206.00
345,206.00

0.00

US DOLLAR  Total
Long 29,354.252 Local 0.00 0.00 0.00 345,206.00

Base 0.00 0.00 0.00 345,206.00
TRADES: 1

CANCELS: 0

SALES Total

Long 29,354.252 Base 0.00 0.00 0.00 345,206.00
TRADES: 1

CANCELS: 0
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Purchase Report by Report Date ASHMORE EM GLOBAL SMALL CAP
ASHMORE

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIWFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
1,391.549 Local

2TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
171,800.67
171,800.67

0.00

US DOLLAR  Total
Long 1,391.549 Local 0.00 0.00 0.00 171,800.67

Base 0.00 0.00 0.00 171,800.67
TRADES: 2

CANCELS: 1

PURCHASE Total

Long 1,391.549 Base 0.00 0.00 0.00 171,800.67
TRADES: 2

CANCELS: 1
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Purchase Report by Report Date CRESCENT DIRECT LENDING
CRESCENT CAPITAL GROUP

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIXFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

FIXED INCOME
3,200,000.000 Local

5TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
3,161,000.00
3,161,000.00

0.00

US DOLLAR  Total
Long 3,200,000.000 Local 0.00 0.00 0.00 3,161,000.00

Base 0.00 0.00 0.00 3,161,000.00
TRADES: 5

CANCELS: 1

PURCHASE Total

Long 3,200,000.000 Base 0.00 0.00 0.00 3,161,000.00
TRADES: 5

CANCELS: 1
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Sales Report by Report Date CRESCENT DIRECT LENDING
CRESCENT CAPITAL GROUP

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIXFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

FIXED INCOME
798,656.070 Local

45TRADES:

0.00Base

8CANCELS:

0.00
0.00 0.00

0.00
798,656.07
798,656.07

0.00

US DOLLAR  Total
Long 798,656.070 Local 0.00 0.00 0.00 798,656.07

Base 0.00 0.00 0.00 798,656.07
TRADES: 45

CANCELS: 8

SALES Total

Long 798,656.070 Base 0.00 0.00 0.00 798,656.07
TRADES: 45

CANCELS: 8
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Purchase Report by Report Date APPOMATTOX
APPOMATTOX

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIYFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
503,785.540 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
503,785.54
503,785.54

0.00

EQUITY
7,500,000.000 Local

11TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
7,500,000.00
7,500,000.00

0.00

US DOLLAR  Total
Long 8,003,785.540 Local 0.00 0.00 0.00 8,003,785.54

Base 0.00 0.00 0.00 8,003,785.54
TRADES: 13

CANCELS: 0

PURCHASE Total

Long 8,003,785.540 Base 0.00 0.00 0.00 8,003,785.54
TRADES: 13

CANCELS: 0
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Sales Report by Report Date APPOMATTOX
APPOMATTOX

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIYFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
11,019,623.640 Local

7TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
11,019,623.64
11,019,623.64

0.00

US DOLLAR  Total
Long 11,019,623.640 Local 0.00 0.00 0.00 11,019,623.64

Base 0.00 0.00 0.00 11,019,623.64
TRADES: 7

CANCELS: 0

SALES Total

Long 11,019,623.640 Base 0.00 0.00 0.00 11,019,623.64
TRADES: 7

CANCELS: 0
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Purchase Report by Report Date ROCK CREEK
ROCK CREEK

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIZFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
8,095.340 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
8,095.34
8,095.34

0.00

US DOLLAR  Total
Long 8,095.340 Local 0.00 0.00 0.00 8,095.34

Base 0.00 0.00 0.00 8,095.34
TRADES: 2

CANCELS: 0

PURCHASE Total

Long 8,095.340 Base 0.00 0.00 0.00 8,095.34
TRADES: 2

CANCELS: 0
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Sales Report by Report Date ROCK CREEK
ROCK CREEK

January 19, 2016View Date:to

Currency Summary

December 31, 2015October 1, 2015
NHIZFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
3,620,788.770 Local

4TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
3,620,788.77
3,620,788.77

0.00

US DOLLAR  Total
Long 3,620,788.770 Local 0.00 0.00 0.00 3,620,788.77

Base 0.00 0.00 0.00 3,620,788.77
TRADES: 4

CANCELS: 0

SALES Total

Long 3,620,788.770 Base 0.00 0.00 0.00 3,620,788.77
TRADES: 4

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VAL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHDFFUND:

Base Currency: USD - US DOLLAR

LSV ASSET MANAGEMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.009,645,651.920

42TRADES:

0CANCELS:

0.00 9,645,651.92Base 0.00

EQUITY

0.00377,645.000

88TRADES:

1CANCELS:

2,620.80 10,851,610.80Base 0.00

PURCHASE Total
Long 10,023,296.920 Base 0.00 2,620.80 0.00 20,497,262.72

TRADES: 130

CANCELS: 1
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

LSV ASSET MGMT-LARGE CAP VAL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHDFFUND:

Base Currency: USD - US DOLLAR

LSV ASSET MANAGEMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.006,496,486.550

18TRADES:

0CANCELS:

0.00 6,496,486.55Base 0.00

EQUITY

0.00114,000.000

47TRADES:

0CANCELS:

1,006.85 10,925,598.73Base 201.26

SALES Total
Long 6,610,486.550 Base 0.00 1,006.85 201.26 17,422,085.28

TRADES: 65

CANCELS: 0
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Purchase and Sales by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI-RHUMBLINE ADVISORS

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHDGFUND:

Base Currency: USD - USD

CLIENT MANAGED

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLC

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHDMFUND:

Base Currency: USD - US DOLLAR

RHUMBLINE ADVISERS

Shares/Par/Contracts

CASH EQUIVALENTS

0.0060,347,130.180

55TRADES:

0CANCELS:

0.00 60,347,130.18Base 0.00

EQUITY

0.002,081,933.965

589TRADES:

1CANCELS:

2,339.83 116,768,801.60Base 0.00

PURCHASE Total
Long 62,429,064.145 Base 0.00 2,339.83 0.00 177,115,931.78

TRADES: 644

CANCELS: 1
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISORS, LLC

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHDMFUND:

Base Currency: USD - US DOLLAR

RHUMBLINE ADVISERS

Shares/Par/Contracts

CASH EQUIVALENTS

0.0059,733,590.050

5TRADES:

0CANCELS:

0.00 59,733,590.05Base 0.00

EQUITY

0.001,027,799.965

494TRADES:

1CANCELS:

10,116.23 60,435,277.08Base 1,059.99

SALES Total
Long 60,761,390.015 Base 0.00 10,116.23 1,059.99 120,168,867.13

TRADES: 499

CANCELS: 1

Page 2408 Books Closed Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - IRON BRIDGE CAP MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHDUFUND:

Base Currency: USD - US DOLLAR

IRON BRIDGE MGMT LLC

Shares/Par/Contracts

CASH EQUIVALENTS

0.003,609.750

4TRADES:

0CANCELS:

0.00 3,609.75Base 0.00

PURCHASE Total
Long 3,609.750 Base 0.00 0.00 0.00 3,609.75

TRADES: 4

CANCELS: 0
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Purchase and Sales by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - OPUS CAPITAL MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHDXFUND:

Base Currency: USD - USD

ISBI - OPUS CAPITAL MGMT

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - SEGALL BRYANT & HAMILL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHDYFUND:

Base Currency: USD - US DOLLAR

SEGALL BRYANT AND HAMILL

Shares/Par/Contracts

CASH EQUIVALENTS

0.0019,898,424.100

36TRADES:

0CANCELS:

0.00 19,898,424.10Base 0.00

EQUITY

0.001,060,144.496

36TRADES:

0CANCELS:

22,884.87 22,101,782.86Base 0.00

PURCHASE Total
Long 20,958,568.596 Base 0.00 22,884.87 0.00 42,000,206.96

TRADES: 72

CANCELS: 0

Page 2411 Books Closed Prepared by State Street



Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - SEGALL BRYANT & HAMILL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHDYFUND:

Base Currency: USD - US DOLLAR

SEGALL BRYANT AND HAMILL

Shares/Par/Contracts

CASH EQUIVALENTS

0.0013,157,681.830

20TRADES:

0CANCELS:

0.00 13,157,681.83Base 0.00

EQUITY

0.001,195,976.496

75TRADES:

0CANCELS:

26,644.03 28,145,480.88Base 459.61

SALES Total
Long 14,353,658.326 Base 0.00 26,644.03 459.61 41,303,162.71

TRADES: 95

CANCELS: 0
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Purchase and Sales by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - WLLM BLAIR AND COMPANY

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHDZFUND:

Base Currency: USD - USD

WILLIAM BLAIR & COMPANY

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 2413 Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - TEMPLETON INVSNT CNSL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHEBFUND:

Base Currency: USD - US DOLLAR

TEMPLETON INV COUNSEL

Shares/Par/Contracts

CASH EQUIVALENTS

0.0010,184,350.950

17TRADES:

0CANCELS:

0.00 10,184,350.95Base 0.00

EQUITY

0.008,468,730.000

46TRADES:

6CANCELS:

23,586.07 35,630,898.60Base 11,937.24

PURCHASE Total
Long 18,653,080.950 Base 0.00 23,586.07 11,937.24 45,815,249.55

TRADES: 63

CANCELS: 6
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - TEMPLETON INVSNT CNSL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHEBFUND:

Base Currency: USD - US DOLLAR

TEMPLETON INV COUNSEL

Shares/Par/Contracts

CASH EQUIVALENTS

0.0023,743,365.900

11TRADES:

0CANCELS:

0.00 23,743,365.90Base 0.00

EQUITY

0.005,189,474.000

17TRADES:

4CANCELS:

12,162.75 21,351,008.67Base 0.00

SALES Total
Long 28,932,839.900 Base 0.00 12,162.75 0.00 45,094,374.57

TRADES: 28

CANCELS: 4
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Purchase and Sales by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI CLIENT MANAGED

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHEFFUND:

Base Currency: USD - USD

ISBI CLIENT MANAGED

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase and Sales by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - GLOBEFLEX CAPITAL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHEGFUND:

Base Currency: USD - USD

GLOBEFLEX CAPITAL

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

SSGA INTL SMALL CAP

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHEHFUND:

Base Currency: USD - US DOLLAR

STATE STREET GLOBAL ADVISORS

Shares/Par/Contracts

CASH EQUIVALENTS

0.005,465,369.340

15TRADES:

0CANCELS:

0.00 5,465,369.34Base 0.00

EQUITY

0.0019,074,548.000

220TRADES:

6CANCELS:

33,654.29 55,087,656.03Base 37,238.40

PURCHASE Total
Long 24,539,917.340 Base 0.00 33,654.29 37,238.40 60,553,025.37

TRADES: 235

CANCELS: 6
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

SSGA INTL SMALL CAP

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHEHFUND:

Base Currency: USD - US DOLLAR

STATE STREET GLOBAL ADVISORS

Shares/Par/Contracts

CASH EQUIVALENTS

0.005,128,779.700

7TRADES:

0CANCELS:

0.00 5,128,779.70Base 0.00

EQUITY

0.0014,011,436.000

216TRADES:

1CANCELS:

28,046.76 53,638,632.53Base 19,824.23

SALES Total
Long 19,140,215.700 Base 0.00 28,046.76 19,824.23 58,767,412.23

TRADES: 223

CANCELS: 1
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - GROSVENOR CAPITAL MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHEIFUND:

Base Currency: USD - US DOLLAR

ROCKCREEK

Shares/Par/Contracts

CASH EQUIVALENTS

0.0061,164.860

2TRADES:

0CANCELS:

0.00 61,164.86Base 0.00

PURCHASE Total
Long 61,164.860 Base 0.00 0.00 0.00 61,164.86

TRADES: 2

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - GROSVENOR CAPITAL MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHEIFUND:

Base Currency: USD - US DOLLAR

ROCKCREEK

Shares/Par/Contracts

EQUITY

0.0061,160.910

1TRADES:

0CANCELS:

0.00 61,160.91Base 0.00

SALES Total
Long 61,160.910 Base 0.00 0.00 0.00 61,160.91

TRADES: 1

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - REAL ESTATE

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHEJFUND:

Base Currency: USD - US DOLLAR

INTERNALLY MANAGED

Shares/Par/Contracts

EQUITY

0.0022,312,744.082

18TRADES:

5CANCELS:

0.00 31,038,206.18Base 0.00

PURCHASE Total
Long 22,312,744.082 Base 0.00 0.00 0.00 31,038,206.18

TRADES: 18

CANCELS: 5
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - REAL ESTATE

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHEJFUND:

Base Currency: USD - US DOLLAR

INTERNALLY MANAGED

Shares/Par/Contracts

EQUITY

0.0014,400,412.399

17TRADES:

1CANCELS:

0.00 14,884,963.16Base 0.00

SALES Total
Long 14,400,412.399 Base 0.00 0.00 0.00 14,884,963.16

TRADES: 17

CANCELS: 1
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - PRIVATE EQUITY

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHELFUND:

Base Currency: USD - US DOLLAR

INTERNALLY MANAGED

Shares/Par/Contracts

CASH EQUIVALENTS

0.0012.830

1TRADES:

0CANCELS:

0.00 12.83Base 0.00

EQUITY

0.0024,399,677.490

57TRADES:

15CANCELS:

0.00 24,381,209.49Base 0.00

PURCHASE Total
Long 24,399,690.320 Base 0.00 0.00 0.00 24,381,222.32

TRADES: 58

CANCELS: 15
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - PRIVATE EQUITY

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHELFUND:

Base Currency: USD - US DOLLAR

INTERNALLY MANAGED

Shares/Par/Contracts

CASH EQUIVALENTS

0.0012.830

1TRADES:

0CANCELS:

0.00 12.83Base 0.00

EQUITY

0.0048,093,035.189

72TRADES:

11CANCELS:

0.00 26,622,668.52Base 0.00

SALES Total
Long 48,093,048.019 Base 0.00 0.00 0.00 26,622,681.35

TRADES: 73

CANCELS: 11
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - CASH OVERLAY

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHEMFUND:

Base Currency: USD - US DOLLAR

STATE STREET GLOBAL ADVISORS

Shares/Par/Contracts

CASH EQUIVALENTS

0.0025,262,402.450

33TRADES:

0CANCELS:

0.00 25,262,273.80Base 0.00

PURCHASE Total
Long 25,262,402.450 Base 0.00 0.00 0.00 25,262,273.80

TRADES: 33

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - CASH OVERLAY

Comm/Fee

December 31, 2015October 1, 2015
NHEMFUND:

Base Currency: USD - US DOLLAR

STATE STREET GLOBAL ADVISORS

Contracts # of Trades Notional Par Notional Cost

FUTURE BUY TO OPEN

62,500.0001,250.000

148TRADES:

0CANCELS:

127,323,675.00Base 2,825.00

62,500.000

FUTURE PURCHASE Total
1,250.000

TRADES: 148

CANCELS: 0

2,825.00 127,323,675.00Base
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - CASH OVERLAY

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHEMFUND:

Base Currency: USD - US DOLLAR

STATE STREET GLOBAL ADVISORS

Shares/Par/Contracts

CASH EQUIVALENTS

0.0013,445,432.160

30TRADES:

0CANCELS:

0.00 13,445,432.16Base 0.00

SHORT TERM MATURITIES

0.005,900,000.000

1TRADES:

0CANCELS:

0.00 5,900,000.00Base 0.00

SALES Total
Long 19,345,432.160 Base 0.00 0.00 0.00 19,345,432.16

TRADES: 31

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - CASH OVERLAY

Comm/Fee

December 31, 2015October 1, 2015
NHEMFUND:

Base Currency: USD - US DOLLAR

STATE STREET GLOBAL ADVISORS

Contracts # of Trades Notional Par Notional Proceeds

FUTURE SELL TO CLOSE

59,250.0001,185.000

164TRADES:

0CANCELS:

121,258,537.50Base 2,678.10

59,250.000

FUTURE SALES Total
1,185.000

TRADES: 164

CANCELS: 0

2,678.10 121,258,537.50Base
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - CASH

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHENFUND:

Base Currency: USD - US DOLLAR

INTERNALLY MANAGED

Shares/Par/Contracts

CASH EQUIVALENTS

0.00317,292,507.860

32TRADES:

0CANCELS:

0.00 317,292,507.86Base 0.00

PURCHASE Total
Long 317,292,507.860 Base 0.00 0.00 0.00 317,292,507.86

TRADES: 32

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - CASH

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHENFUND:

Base Currency: USD - US DOLLAR

INTERNALLY MANAGED

Shares/Par/Contracts

CASH EQUIVALENTS

0.00290,025,303.740

27TRADES:

0CANCELS:

0.00 290,025,303.74Base 0.00

SALES Total
Long 290,025,303.740 Base 0.00 0.00 0.00 290,025,303.74

TRADES: 27

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI -CB RICHARD ELLIS INV

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHEPFUND:

Base Currency: USD - US DOLLAR

CB RICHARD ELLIS INVESTORS

Shares/Par/Contracts

EQUITY

0.0057,805,385.410

3TRADES:

1CANCELS:

0.00 31,729,429.38Base 0.00

SALES Total
Long 57,805,385.410 Base 0.00 0.00 0.00 31,729,429.38

TRADES: 3

CANCELS: 1
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - ING CLARION

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHEQFUND:

Base Currency: USD - US DOLLAR

ING CLARION

Shares/Par/Contracts

EQUITY

0.003,802,272.500

5TRADES:

0CANCELS:

0.00 3,802,272.50Base 0.00

PURCHASE Total
Long 3,802,272.500 Base 0.00 0.00 0.00 3,802,272.50

TRADES: 5

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - ING CLARION

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHEQFUND:

Base Currency: USD - US DOLLAR

ING CLARION

Shares/Par/Contracts

EQUITY

0.0026,298,610.000

5TRADES:

0CANCELS:

0.00 26,298,610.00Base 0.00

SALES Total
Long 26,298,610.000 Base 0.00 0.00 0.00 26,298,610.00

TRADES: 5

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - COMMONWEALTH REALTY ADV

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHERFUND:

Base Currency: USD - US DOLLAR

COMMONWEALTH REALTY ADVISORS

Shares/Par/Contracts

EQUITY

0.00491,500.000

3TRADES:

0CANCELS:

0.00 491,500.00Base 0.00

SALES Total
Long 491,500.000 Base 0.00 0.00 0.00 491,500.00

TRADES: 3

CANCELS: 0
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Purchase and Sales by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - RHUMBLINE ADVISERS

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHEUFUND:

Base Currency: USD - USD

RHUMBLINE ADVISERS

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - CHANNING CAPITAL MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHEXFUND:

Base Currency: USD - US DOLLAR

CHANNING CAPITAL MANAGEMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.005,302,206.760

26TRADES:

0CANCELS:

0.00 5,302,206.76Base 0.00

EQUITY

0.00404,361.000

78TRADES:

2CANCELS:

12,168.64 12,705,325.42Base 0.00

PURCHASE Total
Long 5,706,567.760 Base 0.00 12,168.64 0.00 18,007,532.18

TRADES: 104

CANCELS: 2
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - CHANNING CAPITAL MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHEXFUND:

Base Currency: USD - US DOLLAR

CHANNING CAPITAL MANAGEMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.006,602,111.130

18TRADES:

0CANCELS:

0.00 6,602,111.13Base 0.00

EQUITY

0.00369,216.000

37TRADES:

0CANCELS:

8,791.34 9,883,841.96Base 182.21

SALES Total
Long 6,971,327.130 Base 0.00 8,791.34 182.21 16,485,953.09

TRADES: 55

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - DECATUR CAPITAL MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHEYFUND:

Base Currency: USD - US DOLLAR

DECATUR CAPITAL MGMT, INC

Shares/Par/Contracts

CASH EQUIVALENTS

0.00705,682.010

26TRADES:

0CANCELS:

0.00 705,682.01Base 0.00

EQUITY

0.0055,350.000

13TRADES:

0CANCELS:

1,107.00 3,236,143.87Base 0.00

PURCHASE Total
Long 761,032.010 Base 0.00 1,107.00 0.00 3,941,825.88

TRADES: 39

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - DECATUR CAPITAL MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHEYFUND:

Base Currency: USD - US DOLLAR

DECATUR CAPITAL MGMT, INC

Shares/Par/Contracts

CASH EQUIVALENTS

0.00990,041.190

6TRADES:

0CANCELS:

0.00 990,041.19Base 0.00

EQUITY

0.0052,750.000

10TRADES:

0CANCELS:

1,055.00 2,895,006.72Base 53.35

SALES Total
Long 1,042,791.190 Base 0.00 1,055.00 53.35 3,885,047.91

TRADES: 16

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - ATLANTA LIFE INV ADV

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHEZFUND:

Base Currency: USD - US DOLLAR

HERNDON CAPITAL MANAGEMENT LLC

Shares/Par/Contracts

CASH EQUIVALENTS

0.0087,431.780

5TRADES:

0CANCELS:

0.00 87,431.78Base 0.00

PURCHASE Total
Long 87,431.780 Base 0.00 0.00 0.00 87,431.78

TRADES: 5

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - ATLANTA LIFE INV ADV

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHEZFUND:

Base Currency: USD - US DOLLAR

HERNDON CAPITAL MANAGEMENT LLC

Shares/Par/Contracts

CASH EQUIVALENTS

0.001,709,496.820

4TRADES:

0CANCELS:

0.00 1,709,496.82Base 0.00

EQUITY

0.001,906,144.000

499TRADES:

0CANCELS:

0.00 107,054,132.82Base 0.00

SALES Total
Long 3,615,640.820 Base 0.00 0.00 0.00 108,763,629.64

TRADES: 503

CANCELS: 0
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Purchase and Sales by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - WESTERN ASSET MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHFGFUND:

Base Currency: USD - USD

WESTERN ASSET MGMT CO

Shares/Par/Contracts

******** No Activity for This Fund ********
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Fund Summary
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ISBI - LM CAPTIAL GROUP LLC

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHFJFUND:

Base Currency: USD - US DOLLAR

LM CAPITAL MANAGEMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0012,334,568.280

13TRADES:

0CANCELS:

0.00 12,334,568.28Base 0.00

FIXED INCOME

89,924.5718,205,614.470

6TRADES:

0CANCELS:

3,900,000.000

0.00 19,353,623.49Base 0.00

PURCHASE Total
Long 30,540,182.750 Base 89,924.57 0.00 0.00 31,688,191.77

3,900,000.000 TRADES: 19

CANCELS: 0
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Fund Summary
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ISBI - LM CAPTIAL GROUP LLC

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHFJFUND:

Base Currency: USD - US DOLLAR

LM CAPITAL MANAGEMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0012,876,662.690

5TRADES:

0CANCELS:

0.00 12,876,662.69Base 0.00

FIXED INCOME

100,173.318,282,000.000

2TRADES:

0CANCELS:

0.00 10,428,399.73Base 0.00

SALES Total
Long 21,158,662.690 Base 100,173.31 0.00 0.00 23,305,062.42

TRADES: 7

CANCELS: 0
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Fund Summary

View Date:to January 19, 2016

ISBI -  COMMINGLED MBS ACCT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHFLFUND:

Base Currency: USD - US DOLLAR

ISBI COMMINGLED MBS ACCOUNT

Shares/Par/Contracts

EQUITY

0.004,905.936

5TRADES:

0CANCELS:

0.00 66,158,079.31Base 0.00

SALES Total
Long 4,905.936 Base 0.00 0.00 0.00 66,158,079.31

TRADES: 5

CANCELS: 0

Page 2446 Books Closed Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - SSGA DOMESTIC EQUITY

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHFMFUND:

Base Currency: USD - USD

STATE STREET GLOBAL ADVISORS

Shares/Par/Contracts

******** No Activity for This Fund ********
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Fund Summary

View Date:to January 19, 2016

ISBI-DOUBTFUL/DESP/WORTHLESS

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHFNFUND:

Base Currency: USD - USD

CLIENT MANAGED

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase and Sales by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI-RECLAIM ACCOUNT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHFOFUND:

Base Currency: USD - USD

CLIENT MANAGED

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase and Sales by Report Date

Fund Summary

View Date:to January 19, 2016

TRANSITION FUND 3

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHFRFUND:

Base Currency: USD - USD

ISBI

Shares/Par/Contracts

******** No Activity for This Fund ********
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Fund Summary

View Date:to January 19, 2016

ISBI-FORT WASHINGTON

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHFSFUND:

Base Currency: USD - US DOLLAR

FORT WASHINGTON INVESTMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0040,094,075.490

29TRADES:

0CANCELS:

0.00 40,094,075.49Base 0.00

FIXED INCOME

364,403.8160,270,000.000

60TRADES:

6CANCELS:

0.00 61,083,064.54Base 0.00

PURCHASE Total
Long 100,364,075.490 Base 364,403.81 0.00 0.00 101,177,140.03

TRADES: 89

CANCELS: 6
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Fund Summary

View Date:to January 19, 2016

ISBI-FORT WASHINGTON

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHFSFUND:

Base Currency: USD - US DOLLAR

FORT WASHINGTON INVESTMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0039,821,090.500

22TRADES:

0CANCELS:

0.00 39,821,090.50Base 0.00

FIXED INCOME

1,013,599.6369,885,000.000

86TRADES:

13CANCELS:

0.00 50,621,537.06Base 0.00

SALES Total
Long 109,706,090.500 Base 1,013,599.63 0.00 0.00 90,442,627.56

TRADES: 108

CANCELS: 13
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - MESIROW FINANCIAL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHFUFUND:

Base Currency: USD - US DOLLAR

MESIROW FINAN.

Shares/Par/Contracts

CASH EQUIVALENTS

0.000.010

1TRADES:

0CANCELS:

0.00 0.01Base 0.00

PURCHASE Total
Long 0.010 Base 0.00 0.00 0.00 0.01

TRADES: 1

CANCELS: 0
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Purchase and Sales by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - IVY ASSET MGMT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHFVFUND:

Base Currency: USD - USD

ISBI - IVY ASSET MGMT

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase and Sales by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - BRANDYWINE

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHFXFUND:

Base Currency: USD - USD

BRANDYWINE ASSET MANAGEMENT

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase and Sales by Report Date

Fund Summary

View Date:to January 19, 2016

TRANSITION FUND 2

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHFYFUND:

Base Currency: USD - USD

STATE STREET GLOBAL MARKETS

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase and Sales by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - ROCKCREEK

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHFZFUND:

Base Currency: USD - USD

ISBI - ROCKCREEK

Shares/Par/Contracts

******** No Activity for This Fund ********
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Fund Summary

View Date:to January 19, 2016

ISBI - MACQUARIE

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHAFUND:

Base Currency: USD - USD

MACQUARIE

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - ALLINDA

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHHBFUND:

Base Currency: USD - US DOLLAR

ALLINDA

Shares/Par/Contracts

EQUITY

0.00774,072.000

2TRADES:

0CANCELS:

0.00 774,072.00Base 0.00

PURCHASE Total
Long 774,072.000 Base 0.00 0.00 0.00 774,072.00

TRADES: 2

CANCELS: 0
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Fund Summary

View Date:to January 19, 2016

ISBI - ALLINDA

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHBFUND:

Base Currency: USD - US DOLLAR

ALLINDA

Shares/Par/Contracts

EQUITY

0.001,156,693.000

2TRADES:

0CANCELS:

0.00 1,156,693.00Base 0.00

SALES Total
Long 1,156,693.000 Base 0.00 0.00 0.00 1,156,693.00

TRADES: 2

CANCELS: 0
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Purchase and Sales by Report Date

Fund Summary

View Date:to January 19, 2016

TRANSITION FUND 1

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHDFUND:

Base Currency: USD - USD

RHUMBLINE ADVISERS

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase and Sales by Report Date

Fund Summary

View Date:to January 19, 2016

LOOMIS SAYLES

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHFFUND:

Base Currency: USD - USD

LOOMIS, SAYLES & CO

Shares/Par/Contracts

******** No Activity for This Fund ********
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Fund Summary

View Date:to January 19, 2016

ISBI - ENTRUST CAPITAL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHHGFUND:

Base Currency: USD - US DOLLAR

ENTRUST CAPITAL

Shares/Par/Contracts

CASH EQUIVALENTS

0.001,010,560.230

6TRADES:

0CANCELS:

0.00 1,010,560.23Base 0.00

PURCHASE Total
Long 1,010,560.230 Base 0.00 0.00 0.00 1,010,560.23

TRADES: 6

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - ENTRUST CAPITAL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHGFUND:

Base Currency: USD - US DOLLAR

ENTRUST CAPITAL

Shares/Par/Contracts

CASH EQUIVALENTS

0.005,397.470

2TRADES:

0CANCELS:

0.00 5,397.47Base 0.00

EQUITY

0.001,005,340.290

3TRADES:

0CANCELS:

0.00 1,005,340.29Base 0.00

SALES Total
Long 1,010,737.760 Base 0.00 0.00 0.00 1,010,737.76

TRADES: 5

CANCELS: 0
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Fund Summary

View Date:to January 19, 2016

SSGA MSCI EAFE INDEX

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHIFUND:

Base Currency: USD - USD

STATE STREET GLOBAL ADVISORS

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 2465 Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

SSGA MSCI ACWI US INDEX

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHHJFUND:

Base Currency: USD - US DOLLAR

STATE STREET GLOBAL ADVISORS

Shares/Par/Contracts

CASH EQUIVALENTS

0.005,472,501.870

20TRADES:

0CANCELS:

0.00 5,472,501.87Base 0.00

EQUITY

0.0010,208,027.225

221TRADES:

20CANCELS:

4,392.99 15,588,334.81Base 6,461.20

PURCHASE Total
Long 15,680,529.095 Base 0.00 4,392.99 6,461.20 21,060,836.68

TRADES: 241

CANCELS: 20
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Fund Summary
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SSGA MSCI ACWI US INDEX

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHJFUND:

Base Currency: USD - US DOLLAR

STATE STREET GLOBAL ADVISORS

Shares/Par/Contracts

CASH EQUIVALENTS

0.006,039,420.260

19TRADES:

0CANCELS:

0.00 6,039,420.26Base 0.00

EQUITY

0.009,462,187.225

196TRADES:

7CANCELS:

3,360.58 10,937,742.19Base 776.37

SALES Total
Long 15,501,607.485 Base 0.00 3,360.58 776.37 16,977,162.45

TRADES: 215

CANCELS: 7

Page 2467 Books Closed Prepared by State Street
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Fund Summary

View Date:to January 19, 2016

ISBI - CRESCENT CAPITAL GROUP

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHHLFUND:

Base Currency: USD - US DOLLAR

CRESCENT CAPITAL GROUP LP

Shares/Par/Contracts

CASH EQUIVALENTS

0.0044,432,662.510

79TRADES:

1CANCELS:

0.00 44,432,662.51Base 0.00

EQUITY

0.0023,291.000

1TRADES:

0CANCELS:

0.00 116,454.97Base 0.00

FIXED INCOME

0.0020,080,482.600

108TRADES:

48CANCELS:

0.00 19,707,992.41Base 0.00

PURCHASE Total
Long 64,536,436.110 Base 0.00 0.00 0.00 64,257,109.89

TRADES: 188

CANCELS: 49
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Fund Summary
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ISBI - CRESCENT CAPITAL GROUP

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHLFUND:

Base Currency: USD - US DOLLAR

CRESCENT CAPITAL GROUP LP

Shares/Par/Contracts

CASH EQUIVALENTS

0.0020,536,874.030

23TRADES:

0CANCELS:

0.00 20,536,874.03Base 0.00

FIXED INCOME

0.0032,655,298.130

377TRADES:

89CANCELS:

0.00 28,619,452.80Base 0.00

SHORT TERM MATURITIES

0.0022,677,679.040

40TRADES:

0CANCELS:

0.00 22,677,679.04Base 0.00

SALES Total
Long 75,869,851.200 Base 0.00 0.00 0.00 71,834,005.87

TRADES: 440

CANCELS: 89
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Fund Summary

View Date:to January 19, 2016

MCDONNELL INV MGT

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHHMFUND:

Base Currency: USD - US DOLLAR

MCDONNELL INVESTMENT MGT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0080,454,026.990

93TRADES:

4CANCELS:

0.00 80,454,026.99Base 0.00

EQUITY

0.0027,287.000

1TRADES:

0CANCELS:

0.00 136,433.51Base 0.00

FIXED INCOME

0.0046,628,369.120

120TRADES:

85CANCELS:

0.00 46,198,740.31Base 0.00

PURCHASE Total
Long 127,109,683.110 Base 0.00 0.00 0.00 126,789,200.81

TRADES: 214

CANCELS: 89
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Fund Summary
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MCDONNELL INV MGT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHMFUND:

Base Currency: USD - US DOLLAR

MCDONNELL INVESTMENT MGT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0022,631,943.590

15TRADES:

0CANCELS:

0.00 22,631,943.59Base 0.00

FIXED INCOME

0.0050,202,008.810

260TRADES:

67CANCELS:

0.00 47,868,176.43Base 0.00

SHORT TERM MATURITIES

0.0043,107,492.260

47TRADES:

2CANCELS:

0.00 43,107,492.26Base 0.00

SALES Total
Long 115,941,444.660 Base 0.00 0.00 0.00 113,607,612.28

TRADES: 322

CANCELS: 69
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Fund Summary
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WESTERN PASS-THROUGH FUND

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHNFUND:

Base Currency: USD - USD

WESTERN PASS-THROUGH FUND

Shares/Par/Contracts

******** No Activity for This Fund ********
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Fund Summary
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ISBI - FIDUCIARY MGT ASS.

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHHOFUND:

Base Currency: USD - US DOLLAR

FIDUCIARY MANAGEMENT ASSOC.

Shares/Par/Contracts

CASH EQUIVALENTS

0.005,186,708.680

30TRADES:

0CANCELS:

0.00 5,186,708.68Base 0.00

EQUITY

0.00517,028.000

124TRADES:

0CANCELS:

16,371.90 16,638,973.78Base 0.00

PURCHASE Total
Long 5,703,736.680 Base 0.00 16,371.90 0.00 21,825,682.46

TRADES: 154

CANCELS: 0
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ISBI - FIDUCIARY MGT ASS.

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHOFUND:

Base Currency: USD - US DOLLAR

FIDUCIARY MANAGEMENT ASSOC.

Shares/Par/Contracts

CASH EQUIVALENTS

0.005,740,049.890

31TRADES:

0CANCELS:

0.00 5,740,049.89Base 0.00

EQUITY

0.00564,050.000

136TRADES:

1CANCELS:

14,210.24 15,343,819.75Base 283.24

SALES Total
Long 6,304,099.890 Base 0.00 14,210.24 283.24 21,083,869.64

TRADES: 167

CANCELS: 1
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ISBI - NEW VONTOBEL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHHPFUND:

Base Currency: USD - US DOLLAR

VONTOBEL ASSET MANAGEMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0028,796,658.020

25TRADES:

0CANCELS:

0.00 28,796,658.02Base 0.00

EQUITY

0.002,455,908.703

89TRADES:

9CANCELS:

19,827.27 27,433,107.56Base 26,824.08

PURCHASE Total
Long 31,252,566.723 Base 0.00 19,827.27 26,824.08 56,229,765.58

TRADES: 114

CANCELS: 9
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ISBI - NEW VONTOBEL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHPFUND:

Base Currency: USD - US DOLLAR

VONTOBEL ASSET MANAGEMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0023,753,857.360

18TRADES:

0CANCELS:

0.00 23,753,857.36Base 0.00

EQUITY

0.001,688,193.830

37TRADES:

2CANCELS:

20,557.67 29,041,157.57Base 0.00

SALES Total
Long 25,442,051.190 Base 0.00 20,557.67 0.00 52,795,014.93

TRADES: 55

CANCELS: 2
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ISBI - SSGA MSCI EAFE SM CAP

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHQFUND:

Base Currency: USD - USD

STATE STREET GLOBAL ADVISORS

Shares/Par/Contracts

******** No Activity for This Fund ********
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MACQUARIE INFRASTR PRTNR II

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHRFUND:

Base Currency: USD - USD

MACQUARIE INFRASTRUCTURE PART

Shares/Par/Contracts

******** No Activity for This Fund ********
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ISBI - ALINDA INFRASTR FD II

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHHSFUND:

Base Currency: USD - US DOLLAR

ALINDA

Shares/Par/Contracts

EQUITY

0.001,313,879.000

2TRADES:

0CANCELS:

0.00 1,313,879.00Base 0.00

PURCHASE Total
Long 1,313,879.000 Base 0.00 0.00 0.00 1,313,879.00

TRADES: 2

CANCELS: 0
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ISBI - ALINDA INFRASTR FD II

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHSFUND:

Base Currency: USD - US DOLLAR

ALINDA

Shares/Par/Contracts

EQUITY

0.002,149,796.000

2TRADES:

0CANCELS:

0.00 2,149,796.00Base 0.00

SALES Total
Long 2,149,796.000 Base 0.00 0.00 0.00 2,149,796.00

TRADES: 2

CANCELS: 0
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MACQUARIE EURO INFR PRT III

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHUFUND:

Base Currency: USD - US DOLLAR

MACQUARIE

Shares/Par/Contracts

EQUITY

0.00929,957.170

1TRADES:

0CANCELS:

0.00 1,027,277.31Base 0.00

SALES Total
Long 929,957.170 Base 0.00 0.00 0.00 1,027,277.31

TRADES: 1

CANCELS: 0
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Fund Summary
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LSV ASSET MGMT-INTL SM CAP VAL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHHVFUND:

Base Currency: USD - US DOLLAR

LSV ASSET MGMT

Shares/Par/Contracts

CASH EQUIVALENTS

0.00759,649.490

13TRADES:

0CANCELS:

0.00 759,649.49Base 0.00

EQUITY

0.0018,142,904.000

212TRADES:

3CANCELS:

10,394.84 26,285,071.71Base 11,921.47

PURCHASE Total
Long 18,902,553.490 Base 0.00 10,394.84 11,921.47 27,044,721.20

TRADES: 225

CANCELS: 3
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Fund Summary

View Date:to January 19, 2016

LSV ASSET MGMT-INTL SM CAP VAL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHVFUND:

Base Currency: USD - US DOLLAR

LSV ASSET MGMT

Shares/Par/Contracts

CASH EQUIVALENTS

0.00741,983.010

17TRADES:

0CANCELS:

0.00 741,983.01Base 0.00

EQUITY

0.0017,250,646.000

201TRADES:

1CANCELS:

9,890.18 24,634,550.30Base 1,014.02

SALES Total
Long 17,992,629.010 Base 0.00 9,890.18 1,014.02 25,376,533.31

TRADES: 218

CANCELS: 1
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Fund Summary

View Date:to January 19, 2016

CHICAGO EQUITY CORE

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHHWFUND:

Base Currency: USD - US DOLLAR

CHICAGO EQUITY PARTNERS, LLC

Shares/Par/Contracts

CASH EQUIVALENTS

0.0039,950,924.590

20TRADES:

0CANCELS:

0.00 39,950,924.59Base 0.00

FIXED INCOME

265,662.3967,472,690.310

19TRADES:

2CANCELS:

17,595,000.000

0.00 68,131,524.71Base 0.00

PURCHASE Total
Long 107,423,614.900 Base 265,662.39 0.00 0.00 108,082,449.30

17,595,000.000 TRADES: 39

CANCELS: 2
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Fund Summary

View Date:to January 19, 2016

CHICAGO EQUITY CORE

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHWFUND:

Base Currency: USD - US DOLLAR

CHICAGO EQUITY PARTNERS, LLC

Shares/Par/Contracts

CASH EQUIVALENTS

0.0033,458,543.200

12TRADES:

0CANCELS:

0.00 33,458,543.20Base 0.00

FIXED INCOME

175,823.8456,834,655.790

26TRADES:

3CANCELS:

0.00 59,223,135.12Base 0.00

SALES Total
Long 90,293,198.990 Base 175,823.84 0.00 0.00 92,681,678.32

TRADES: 38

CANCELS: 3
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Purchase and Sales by Report Date

Fund Summary

View Date:to January 19, 2016

CHICAGO EQUITY WORK OUT

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHXFUND:

Base Currency: USD - USD

CHICAGO EQUITY PARTNERS, LLC

Shares/Par/Contracts

******** No Activity for This Fund ********
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Fund Summary
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ISBI - RHUMBLINE 1000 VAL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHHYFUND:

Base Currency: USD - US DOLLAR

RHUMBLINE ADVISERS

Shares/Par/Contracts

CASH EQUIVALENTS

0.005,067,920.880

57TRADES:

0CANCELS:

0.00 5,067,920.88Base 0.00

EQUITY

0.00157,909.272

247TRADES:

4CANCELS:

2,085.19 6,621,428.31Base 0.00

PURCHASE Total
Long 5,225,830.152 Base 0.00 2,085.19 0.00 11,689,349.19

TRADES: 304

CANCELS: 4
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Fund Summary

View Date:to January 19, 2016

ISBI - RHUMBLINE 1000 VAL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHYFUND:

Base Currency: USD - US DOLLAR

RHUMBLINE ADVISERS

Shares/Par/Contracts

CASH EQUIVALENTS

0.004,292,979.630

4TRADES:

0CANCELS:

0.00 4,292,979.63Base 0.00

EQUITY

0.00116,931.412

24TRADES:

3CANCELS:

603.65 4,290,328.96Base 21.92

SALES Total
Long 4,409,911.042 Base 0.00 603.65 21.92 8,583,308.59

TRADES: 28

CANCELS: 3

Page 2488 Books Closed Prepared by State Street
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Fund Summary

View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VAL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHHZFUND:

Base Currency: USD - US DOLLAR

RHUMBLINE ADVISERS

Shares/Par/Contracts

CASH EQUIVALENTS

0.0083,014,369.310

55TRADES:

0CANCELS:

0.00 83,014,369.31Base 0.00

EQUITY

0.001,939,860.048

3,177TRADES:

5CANCELS:

21,431.85 36,016,778.13Base 0.00

PURCHASE Total
Long 84,954,229.358 Base 0.00 21,431.85 0.00 119,031,147.44

TRADES: 3,232

CANCELS: 5
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Fund Summary

View Date:to January 19, 2016

ISBI - RHUMBLINE 2000 VAL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHHZFUND:

Base Currency: USD - US DOLLAR

RHUMBLINE ADVISERS

Shares/Par/Contracts

CASH EQUIVALENTS

0.0082,973,871.990

6TRADES:

0CANCELS:

0.00 82,973,871.99Base 0.00

EQUITY

0.004,460,578.498

1,405TRADES:

3CANCELS:

30,974.77 69,610,296.34Base 1,008.52

FIXED INCOME

0.001,200.000

1TRADES:

0CANCELS:

0.00 1,200.00Base 0.00

SALES Total
Long 87,435,650.488 Base 0.00 30,974.77 1,008.52 152,585,368.33

TRADES: 1,412

CANCELS: 3
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - GARCIA HAMILTON ASSOC

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHIDFUND:

Base Currency: USD - US DOLLAR

GARCIA HAMILTON & ASSOCIATES

Shares/Par/Contracts

CASH EQUIVALENTS

0.00186,667,752.830

19TRADES:

0CANCELS:

0.00 186,667,752.83Base 0.00

FIXED INCOME

812,296.06184,094,170.460

33TRADES:

0CANCELS:

40,307,315.000

0.00 185,691,499.11Base 0.00

PURCHASE Total
Long 370,761,923.290 Base 812,296.06 0.00 0.00 372,359,251.94

40,307,315.000 TRADES: 52

CANCELS: 0
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Fund Summary

View Date:to January 19, 2016

ISBI - GARCIA HAMILTON ASSOC

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHIDFUND:

Base Currency: USD - US DOLLAR

GARCIA HAMILTON & ASSOCIATES

Shares/Par/Contracts

CASH EQUIVALENTS

0.00111,038,617.910

16TRADES:

0CANCELS:

0.00 111,038,617.91Base 0.00

FIXED INCOME

266,302.4033,203,223.030

8TRADES:

0CANCELS:

56,072,764.000

0.00 34,335,828.02Base 0.00

SALES Total
Long 144,241,840.940 Base 266,302.40 0.00 0.00 145,374,445.93

56,072,764.000 TRADES: 24

CANCELS: 0
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Fund Summary

View Date:to January 19, 2016

SSGA SMALL CAP CORE

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHIHFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.006,663,261.180

42TRADES:

0CANCELS:

0.00 6,663,261.18Base 0.00

EQUITY

0.00893,333.663

489TRADES:

3CANCELS:

5,447.24 16,300,565.05Base 0.00

PURCHASE Total
Long 7,556,594.843 Base 0.00 5,447.24 0.00 22,963,826.23

TRADES: 531

CANCELS: 3
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Fund Summary

View Date:to January 19, 2016

SSGA SMALL CAP CORE

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHIHFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.007,545,369.780

19TRADES:

0CANCELS:

0.00 7,545,369.78Base 0.00

EQUITY

0.00862,686.982

63TRADES:

3CANCELS:

218.08 14,503,303.81Base 19.26

SALES Total
Long 8,408,056.762 Base 0.00 218.08 19.26 22,048,673.59

TRADES: 82

CANCELS: 3
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Fund Summary

View Date:to January 19, 2016

ISBI - PREMIERE PARTNERS

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHIJFUND:

Base Currency: USD - US DOLLAR

PREMIERE PARTNERS V

Shares/Par/Contracts

EQUITY

0.0029,569,213.080

1TRADES:

0CANCELS:

0.00 29,569,213.08Base 0.00

SALES Total
Long 29,569,213.080 Base 0.00 0.00 0.00 29,569,213.08

TRADES: 1

CANCELS: 0
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Purchase and Sales by Report Date

Fund Summary

View Date:to January 19, 2016

SSGA EMERGING MARKETS

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHILFUND:

Base Currency: USD - USD

SSGA

Shares/Par/Contracts

******** No Activity for This Fund ********
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Fund Summary

View Date:to January 19, 2016

SSGA MID-CAP GROWTH

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHIMFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.0011,327,118.840

47TRADES:

0CANCELS:

0.00 11,327,118.84Base 0.00

EQUITY

0.00359,620.811

248TRADES:

1CANCELS:

3,235.76 16,742,948.20Base 0.00

PURCHASE Total
Long 11,686,739.651 Base 0.00 3,235.76 0.00 28,070,067.04

TRADES: 295

CANCELS: 1
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Fund Summary
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SSGA MID-CAP GROWTH

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHIMFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

CASH EQUIVALENTS

0.0011,856,605.200

9TRADES:

0CANCELS:

0.00 11,856,605.20Base 0.00

EQUITY

0.00233,345.490

33TRADES:

1CANCELS:

1,337.12 13,018,373.44Base 104.91

SALES Total
Long 12,089,950.690 Base 0.00 1,337.12 104.91 24,874,978.64

TRADES: 42

CANCELS: 1
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Fund Summary
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WELLINGTON INTERNATIONAL FIXED

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHIOFUND:

Base Currency: USD - US DOLLAR

WELLINGTON

Shares/Par/Contracts

CASH EQUIVALENTS

0.0025,059,906.300

30TRADES:

0CANCELS:

0.00 25,059,906.30Base 0.00

FIXED INCOME

227,850.76921,270,900.000

37TRADES:

3CANCELS:

0.00 44,322,596.04Base 0.00

OPTIONS BOUGHT

0.0086.000

2TRADES:

0CANCELS:

155.23 8,218.16Base 0.43

PURCHASE Total
Long 946,330,892.300 Base 227,850.76 155.23 0.43 69,390,720.50

TRADES: 69

CANCELS: 3
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXED

Comm/Fee

December 31, 2015October 1, 2015
NHIOFUND:

Base Currency: USD - US DOLLAR

WELLINGTON

Contracts # of Trades Notional Par Notional Cost

FUTURE BUY TO CLOSE

605,150,000.0002,487.000

589TRADES:

36CANCELS:

335,982,609.11Base 3,957.05

FUTURE BUY TO OPEN

877,975,000.0002,436.000

524TRADES:

7CANCELS:

321,378,795.29Base 3,455.99

1,483,125,000.000

FUTURE PURCHASE Total
4,923.000

TRADES: 1,113

CANCELS: 43

7,413.04 657,361,404.40Base
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Fund Summary

View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXED

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHIOFUND:

Base Currency: USD - US DOLLAR

WELLINGTON

Shares/Par/Contracts

CASH EQUIVALENTS

0.0035,236,748.590

30TRADES:

0CANCELS:

0.00 35,236,748.59Base 0.00

FIXED INCOME

149,129.43716,665,900.000

15TRADES:

0CANCELS:

0.00 19,462,720.13Base 0.00

OPTIONS EXPIRED_BUYS

0.0086.000

1TRADES:

0CANCELS:

0.00 0.00Base 0.00

SALES Total
Long 751,902,734.590 Base 149,129.43 0.00 0.00 54,699,468.72

TRADES: 46

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

WELLINGTON INTERNATIONAL FIXED

Comm/Fee

December 31, 2015October 1, 2015
NHIOFUND:

Base Currency: USD - US DOLLAR

WELLINGTON

Contracts # of Trades Notional Par Notional Proceeds

FUTURE SELL TO CLOSE

553,300,000.0002,240.000

600TRADES:

40CANCELS:

301,462,619.07Base 3,219.65

FUTURE SELL TO OPEN

533,175,000.0002,465.000

575TRADES:

13CANCELS:

336,785,644.63Base 3,885.43

1,086,475,000.000

FUTURE SALES Total
4,705.000

TRADES: 1,175

CANCELS: 53

7,105.08 638,248,263.70Base

Page 2502 Books Closed Prepared by State Street
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Fund Summary

View Date:to January 19, 2016

ISBI - ARIEL MICRO-CAP

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHIPFUND:

Base Currency: USD - US DOLLAR

ARIEL INVESTMENTS

Shares/Par/Contracts

CASH EQUIVALENTS

0.0018,140,553.280

13TRADES:

0CANCELS:

0.00 18,140,553.28Base 0.00

PURCHASE Total
Long 18,140,553.280 Base 0.00 0.00 0.00 18,140,553.28

TRADES: 13

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

ISBI - ARIEL MICRO-CAP

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHIPFUND:

Base Currency: USD - US DOLLAR

ARIEL INVESTMENTS

Shares/Par/Contracts

CASH EQUIVALENTS

0.0018,223,108.570

2TRADES:

0CANCELS:

0.00 18,223,108.57Base 0.00

EQUITY

0.004,913,915.000

192TRADES:

0CANCELS:

95,735.14 18,211,064.84Base 337.78

SALES Total
Long 23,137,023.570 Base 0.00 95,735.14 337.78 36,434,173.41

TRADES: 194

CANCELS: 0
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Fund Summary
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SSGA EME SMALL COMMINGLED

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHIQFUND:

Base Currency: USD - US DOLLAR

SSGA

Shares/Par/Contracts

EQUITY

0.004,539.669

1TRADES:

0CANCELS:

0.00 49,409.76Base 0.00

SALES Total
Long 4,539.669 Base 0.00 0.00 0.00 49,409.76

TRADES: 1

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

STANDISH

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHIRFUND:

Base Currency: USD - US DOLLAR

STANDISH MELLON ASSET MANAGEMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0046,544,189.880

39TRADES:

0CANCELS:

0.00 46,543,815.62Base 0.00

FIXED INCOME

658,347.8347,065,900,000.000

54TRADES:

13CANCELS:

9,435,000.000

0.00 71,587,783.06Base 0.00

PURCHASE Total
Long 47,112,444,189.880 Base 658,347.83 0.00 0.00 118,131,598.68

9,435,000.000 TRADES: 93

CANCELS: 13
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Fund Summary

View Date:to January 19, 2016

STANDISH

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHIRFUND:

Base Currency: USD - US DOLLAR

STANDISH MELLON ASSET MANAGEMENT

Shares/Par/Contracts

CASH EQUIVALENTS

0.0034,675,733.840

18TRADES:

0CANCELS:

0.00 34,675,733.84Base 0.00

FIXED INCOME

812,871.70244,831,250.000

70TRADES:

11CANCELS:

8,887,500.000

0.00 74,731,590.95Base 0.00

SHORT TERM MATURITIES

69.27510,000.000

1TRADES:

0CANCELS:

0.00 509,930.73Base 0.00

SALES Total
Long 280,016,983.840 Base 812,940.97 0.00 0.00 109,917,255.52

8,887,500.000 TRADES: 89

CANCELS: 11

Page 2507 Books Closed Prepared by State Street
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Fund Summary

View Date:to January 19, 2016

ARIEL

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHISFUND:

Base Currency: USD - US DOLLAR

ARIEL INVESTMENTS

Shares/Par/Contracts

CASH EQUIVALENTS

0.005,210,087.610

14TRADES:

0CANCELS:

0.00 5,210,087.61Base 0.00

EQUITY

0.00572,161.725

33TRADES:

0CANCELS:

4,542.29 5,500,491.37Base 4,294.48

PURCHASE Total
Long 5,782,249.335 Base 0.00 4,542.29 4,294.48 10,710,578.98

TRADES: 47

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

ARIEL

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHISFUND:

Base Currency: USD - US DOLLAR

ARIEL INVESTMENTS

Shares/Par/Contracts

CASH EQUIVALENTS

0.004,819,714.320

15TRADES:

0CANCELS:

0.00 4,819,714.32Base 0.00

EQUITY

0.00277,913.725

20TRADES:

0CANCELS:

4,344.76 5,366,563.92Base 232.92

SALES Total
Long 5,097,628.045 Base 0.00 4,344.76 232.92 10,186,278.24

TRADES: 35

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

LOMBARDIA

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHIUFUND:

Base Currency: USD - US DOLLAR

LOMBARDIA CAPITAL PARTNERS, LLC

Shares/Par/Contracts

CASH EQUIVALENTS

0.005,169,294.840

27TRADES:

0CANCELS:

0.00 5,169,294.84Base 0.00

EQUITY

0.001,034,021.000

18TRADES:

1CANCELS:

2,616.12 9,710,216.13Base 5,094.30

PURCHASE Total
Long 6,203,315.840 Base 0.00 2,616.12 5,094.30 14,879,510.97

TRADES: 45

CANCELS: 1
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Fund Summary

View Date:to January 19, 2016

LOMBARDIA

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHIUFUND:

Base Currency: USD - US DOLLAR

LOMBARDIA CAPITAL PARTNERS, LLC

Shares/Par/Contracts

CASH EQUIVALENTS

0.005,176,542.020

12TRADES:

0CANCELS:

0.00 5,176,542.02Base 0.00

EQUITY

0.003,843,690.000

45TRADES:

1CANCELS:

4,732.78 10,185,311.77Base 1,389.19

SALES Total
Long 9,020,232.020 Base 0.00 4,732.78 1,389.19 15,361,853.79

TRADES: 57

CANCELS: 1
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

WILLIAM BLAIR EM SMALL CAP

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHIVFUND:

Base Currency: USD - US DOLLAR

WILLIAM BLAIR & CO.

Shares/Par/Contracts

EQUITY

0.0029,354.252

1TRADES:

0CANCELS:

0.00 345,206.00Base 0.00

SALES Total
Long 29,354.252 Base 0.00 0.00 0.00 345,206.00

TRADES: 1

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

ASHMORE EM GLOBAL SMALL CAP

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHIWFUND:

Base Currency: USD - US DOLLAR

ASHMORE

Shares/Par/Contracts

EQUITY

0.001,391.549

2TRADES:

1CANCELS:

0.00 171,800.67Base 0.00

PURCHASE Total
Long 1,391.549 Base 0.00 0.00 0.00 171,800.67

TRADES: 2

CANCELS: 1
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

CRESCENT DIRECT LENDING

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHIXFUND:

Base Currency: USD - US DOLLAR

CRESCENT CAPITAL GROUP

Shares/Par/Contracts

FIXED INCOME

0.003,200,000.000

5TRADES:

1CANCELS:

0.00 3,161,000.00Base 0.00

PURCHASE Total
Long 3,200,000.000 Base 0.00 0.00 0.00 3,161,000.00

TRADES: 5

CANCELS: 1
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

CRESCENT DIRECT LENDING

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHIXFUND:

Base Currency: USD - US DOLLAR

CRESCENT CAPITAL GROUP

Shares/Par/Contracts

FIXED INCOME

0.00798,656.070

45TRADES:

8CANCELS:

0.00 798,656.07Base 0.00

SALES Total
Long 798,656.070 Base 0.00 0.00 0.00 798,656.07

TRADES: 45

CANCELS: 8
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

APPOMATTOX

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHIYFUND:

Base Currency: USD - US DOLLAR

APPOMATTOX

Shares/Par/Contracts

CASH EQUIVALENTS

0.00503,785.540

2TRADES:

0CANCELS:

0.00 503,785.54Base 0.00

EQUITY

0.007,500,000.000

11TRADES:

0CANCELS:

0.00 7,500,000.00Base 0.00

PURCHASE Total
Long 8,003,785.540 Base 0.00 0.00 0.00 8,003,785.54

TRADES: 13

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

APPOMATTOX

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHIYFUND:

Base Currency: USD - US DOLLAR

APPOMATTOX

Shares/Par/Contracts

CASH EQUIVALENTS

0.0011,019,623.640

7TRADES:

0CANCELS:

0.00 11,019,623.64Base 0.00

SALES Total
Long 11,019,623.640 Base 0.00 0.00 0.00 11,019,623.64

TRADES: 7

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to January 19, 2016

ROCK CREEK

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

December 31, 2015October 1, 2015
NHIZFUND:

Base Currency: USD - US DOLLAR

ROCK CREEK

Shares/Par/Contracts

CASH EQUIVALENTS

0.008,095.340

2TRADES:

0CANCELS:

0.00 8,095.34Base 0.00

PURCHASE Total
Long 8,095.340 Base 0.00 0.00 0.00 8,095.34

TRADES: 2

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to January 19, 2016

ROCK CREEK

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

December 31, 2015October 1, 2015
NHIZFUND:

Base Currency: USD - US DOLLAR

ROCK CREEK

Shares/Par/Contracts

CASH EQUIVALENTS

0.003,620,788.770

4TRADES:

0CANCELS:

0.00 3,620,788.77Base 0.00

SALES Total
Long 3,620,788.770 Base 0.00 0.00 0.00 3,620,788.77

TRADES: 4

CANCELS: 0
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	Currency Summary
	NHDF LSV ASSET MGMT-LARGE CAP VAL
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHDG ISBI-RHUMBLINE ADVISORS
	NHDM ISBI - RHUMBLINE ADVISORS, LLC
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHDU ISBI - IRON BRIDGE CAP MGMT
	Purchases
	US DOLLAR
	CASH EQUIVALENTS



	NHDX ISBI - OPUS CAPITAL MGMT
	NHDY ISBI - SEGALL BRYANT & HAMILL
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHDZ ISBI - WLLM BLAIR AND COMPANY
	NHEB ISBI - TEMPLETON INVSNT CNSL
	Purchases
	EURO CURRENCY
	EQUITY

	HONG KONG DOLLAR
	EQUITY

	JAPANESE YEN
	EQUITY

	NORWEGIAN KRONE
	EQUITY

	POUND STERLING
	EQUITY

	SINGAPORE DOLLAR
	EQUITY

	SWISS FRANC
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	EURO CURRENCY
	EQUITY
	EQUITY
	EQUITY

	JAPANESE YEN
	EQUITY

	POUND STERLING
	EQUITY

	SWISS FRANC
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHEF ISBI CLIENT MANAGED
	NHEG ISBI - GLOBEFLEX CAPITAL
	NHEH SSGA INTL SMALL CAP
	Purchases
	AUSTRALIAN DOLLAR
	EQUITY

	EURO CURRENCY
	EQUITY
	EQUITY
	EQUITY
	EQUITY

	HONG KONG DOLLAR
	EQUITY
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	EQUITY
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	EQUITY
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	EQUITY
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	CASH EQUIVALENTS
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	AUSTRALIAN DOLLAR
	EQUITY

	EURO CURRENCY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY

	HONG KONG DOLLAR
	EQUITY

	JAPANESE YEN
	EQUITY

	NORWEGIAN KRONE
	EQUITY

	POUND STERLING
	EQUITY

	SINGAPORE DOLLAR
	EQUITY

	SOUTH KOREAN WON
	EQUITY

	SWISS FRANC
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS



	NHEI ISBI - GROSVENOR CAPITAL MGMT
	Purchases
	US DOLLAR
	CASH EQUIVALENTS


	Sales
	US DOLLAR
	EQUITY



	NHEJ ISBI - REAL ESTATE
	Purchases
	EURO CURRENCY
	EQUITY

	US DOLLAR
	EQUITY


	Sales
	US DOLLAR
	EQUITY



	NHEL ISBI - PRIVATE EQUITY
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHEM ISBI - CASH OVERLAY
	Purchases
	US DOLLAR
	CASH EQUIVALENTS

	US DOLLAR
	FUTURE BUY TO OPEN


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	SHORT TERM MATURITIES

	US DOLLAR
	FUTURE SELL TO CLOSE



	NHEN ISBI - CASH
	Purchases
	US DOLLAR
	CASH EQUIVALENTS


	Sales
	US DOLLAR
	CASH EQUIVALENTS



	NHEP ISBI -CB RICHARD ELLIS INV
	Sales
	US DOLLAR
	EQUITY



	NHEQ ISBI - ING CLARION
	Purchases
	US DOLLAR
	EQUITY


	Sales
	US DOLLAR
	EQUITY



	NHER ISBI - COMMONWEALTH REALTY ADV
	Sales
	US DOLLAR
	EQUITY



	NHEU ISBI - RHUMBLINE ADVISERS
	NHEX ISBI - CHANNING CAPITAL MGMT
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY
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	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHEY ISBI - DECATUR CAPITAL MGMT
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY
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	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHEZ ISBI - ATLANTA LIFE INV ADV
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	US DOLLAR
	CASH EQUIVALENTS
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	US DOLLAR
	CASH EQUIVALENTS
	EQUITY
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	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME
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	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME



	NHFL ISBI -  COMMINGLED MBS ACCT
	Sales
	US DOLLAR
	EQUITY



	NHFM ISBI - SSGA DOMESTIC EQUITY
	NHFN ISBI-DOUBTFUL/DESP/WORTHLESS
	NHFO ISBI-RECLAIM ACCOUNT
	NHFR TRANSITION FUND 3
	NHFS ISBI-FORT WASHINGTON
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME
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	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME



	NHFU ISBI - MESIROW FINANCIAL
	Purchases
	US DOLLAR
	CASH EQUIVALENTS



	NHFV ISBI - IVY ASSET MGMT
	NHFX ISBI - BRANDYWINE
	NHFY TRANSITION FUND 2
	NHFZ ISBI - ROCKCREEK
	NHHA ISBI - MACQUARIE
	NHHB ISBI - ALLINDA
	Purchases
	US DOLLAR
	EQUITY
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	US DOLLAR
	EQUITY



	NHHD TRANSITION FUND 1
	NHHF LOOMIS SAYLES
	NHHG ISBI - ENTRUST CAPITAL
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
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	US DOLLAR
	CASH EQUIVALENTS
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	NHHI SSGA MSCI EAFE INDEX
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	EQUITY

	EURO CURRENCY
	EQUITY
	EQUITY
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	EQUITY
	EQUITY
	EQUITY
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	EQUITY

	HONG KONG DOLLAR
	EQUITY
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	EQUITY

	MALAYSIAN RINGGIT
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	EQUITY
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	EQUITY
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	EQUITY
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	EQUITY

	QATARI RIAL
	EQUITY

	SINGAPORE DOLLAR
	EQUITY

	SOUTH AFRICAN RAND
	EQUITY

	SOUTH KOREAN WON
	EQUITY

	SWEDISH KRONA
	EQUITY

	SWISS FRANC
	EQUITY

	THAILAND BAHT
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	AUSTRALIAN DOLLAR
	EQUITY

	BRAZILIAN REAL
	EQUITY

	CANADIAN DOLLAR
	EQUITY

	EURO CURRENCY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY

	HONG KONG DOLLAR
	EQUITY

	INDONESIAN RUPIAH
	EQUITY

	JAPANESE YEN
	EQUITY

	MALAYSIAN RINGGIT
	EQUITY

	MEXICAN PESO
	EQUITY

	NEW ISRAELI SHEQEL
	EQUITY

	NEW ZEALAND DOLLAR
	EQUITY

	NORWEGIAN KRONE
	EQUITY

	POUND STERLING
	EQUITY

	SOUTH AFRICAN RAND
	EQUITY

	SOUTH KOREAN WON
	EQUITY

	SWEDISH KRONA
	EQUITY

	SWISS FRANC
	EQUITY

	THAILAND BAHT
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHHL ISBI - CRESCENT CAPITAL GROUP
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY
	FIXED INCOME


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME
	SHORT TERM MATURITIES



	NHHM MCDONNELL INV MGT
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY
	FIXED INCOME


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME
	SHORT TERM MATURITIES



	NHHN WESTERN PASS-THROUGH FUND
	NHHO ISBI - FIDUCIARY MGT ASS.
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHHP ISBI - NEW VONTOBEL
	Purchases
	AUSTRALIAN DOLLAR
	EQUITY

	CANADIAN DOLLAR
	EQUITY

	DANISH KRONE
	EQUITY

	EURO CURRENCY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY

	HONG KONG DOLLAR
	EQUITY

	JAPANESE YEN
	EQUITY

	POUND STERLING
	EQUITY

	SOUTH AFRICAN RAND
	EQUITY

	SOUTH KOREAN WON
	EQUITY

	SWISS FRANC
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	CANADIAN DOLLAR
	EQUITY

	EURO CURRENCY
	EQUITY
	EQUITY

	SWISS FRANC
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHHQ ISBI - SSGA MSCI EAFE SM CAP
	NHHR MACQUARIE INFRASTR PRTNR II
	NHHS ISBI - ALINDA INFRASTR FD II
	Purchases
	US DOLLAR
	EQUITY


	Sales
	US DOLLAR
	EQUITY



	NHHU MACQUARIE EURO INFR PRT III
	Sales
	EURO CURRENCY
	EQUITY



	NHHV LSV ASSET MGMT-INTL SM CAP VAL
	Purchases
	AUSTRALIAN DOLLAR
	EQUITY

	CANADIAN DOLLAR
	EQUITY

	EURO CURRENCY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY

	HONG KONG DOLLAR
	EQUITY

	JAPANESE YEN
	EQUITY

	NORWEGIAN KRONE
	EQUITY

	POUND STERLING
	EQUITY

	SOUTH KOREAN WON
	EQUITY

	SWEDISH KRONA
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS


	Sales
	AUSTRALIAN DOLLAR
	EQUITY

	CANADIAN DOLLAR
	EQUITY

	DANISH KRONE
	EQUITY

	EURO CURRENCY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY
	EQUITY

	HONG KONG DOLLAR
	EQUITY

	JAPANESE YEN
	EQUITY

	NORWEGIAN KRONE
	EQUITY

	POUND STERLING
	EQUITY

	SWEDISH KRONA
	EQUITY

	SWISS FRANC
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS



	NHHW CHICAGO EQUITY CORE
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME



	NHHX CHICAGO EQUITY WORK OUT
	NHHY ISBI - RHUMBLINE 1000 VAL
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHHZ ISBI - RHUMBLINE 2000 VAL
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY
	FIXED INCOME



	NHID ISBI - GARCIA HAMILTON ASSOC
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME



	NHIH SSGA SMALL CAP CORE
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHIJ ISBI - PREMIERE PARTNERS
	Sales
	US DOLLAR
	EQUITY



	NHIL SSGA EMERGING MARKETS
	NHIM SSGA MID-CAP GROWTH
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHIO WELLINGTON INTERNATIONAL FIXED
	Purchases
	AUSTRALIAN DOLLAR
	FIXED INCOME

	CANADIAN DOLLAR
	FIXED INCOME

	DANISH KRONE
	FIXED INCOME

	EURO CURRENCY
	FIXED INCOME
	FIXED INCOME
	FIXED INCOME
	FIXED INCOME
	FIXED INCOME

	JAPANESE YEN
	FIXED INCOME

	MEXICAN PESO
	FIXED INCOME

	POLISH ZLOTY
	FIXED INCOME

	POUND STERLING
	FIXED INCOME

	SOUTH AFRICAN RAND
	FIXED INCOME

	SOUTH KOREAN WON
	FIXED INCOME

	SWEDISH KRONA
	FIXED INCOME

	SWISS FRANC
	FIXED INCOME

	US DOLLAR
	CASH EQUIVALENTS
	OPTIONS BOUGHT

	AUSTRALIAN DOLLAR
	FUTURE BUY TO CLOSE
	FUTURE BUY TO OPEN

	CANADIAN DOLLAR
	FUTURE BUY TO CLOSE
	FUTURE BUY TO OPEN

	EURO CURRENCY
	FUTURE BUY TO CLOSE
	FUTURE BUY TO OPEN

	JAPANESE YEN
	FUTURE BUY TO CLOSE
	FUTURE BUY TO OPEN

	POUND STERLING
	FUTURE BUY TO CLOSE
	FUTURE BUY TO OPEN

	US DOLLAR
	FUTURE BUY TO CLOSE
	FUTURE BUY TO OPEN


	Sales
	AUSTRALIAN DOLLAR
	FIXED INCOME

	EURO CURRENCY
	FIXED INCOME
	FIXED INCOME

	JAPANESE YEN
	FIXED INCOME

	MEXICAN PESO
	FIXED INCOME

	SWEDISH KRONA
	FIXED INCOME

	US DOLLAR
	CASH EQUIVALENTS
	OPTIONS EXPIRED_BUYS

	AUSTRALIAN DOLLAR
	FUTURE SELL TO CLOSE
	FUTURE SELL TO OPEN

	CANADIAN DOLLAR
	FUTURE SELL TO CLOSE
	FUTURE SELL TO OPEN

	EURO CURRENCY
	FUTURE SELL TO CLOSE
	FUTURE SELL TO OPEN

	JAPANESE YEN
	FUTURE SELL TO CLOSE
	FUTURE SELL TO OPEN

	POUND STERLING
	FUTURE SELL TO CLOSE
	FUTURE SELL TO OPEN

	US DOLLAR
	FUTURE SELL TO CLOSE
	FUTURE SELL TO OPEN



	NHIP ISBI - ARIEL MICRO-CAP
	Purchases
	US DOLLAR
	CASH EQUIVALENTS


	Sales
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHIQ SSGA EME SMALL COMMINGLED
	Sales
	US DOLLAR
	EQUITY



	NHIR STANDISH
	Purchases
	BRAZILIAN REAL
	FIXED INCOME

	HUNGARIAN FORINT
	FIXED INCOME

	INDONESIAN RUPIAH
	FIXED INCOME

	MALAYSIAN RINGGIT
	FIXED INCOME

	MEXICAN PESO
	FIXED INCOME

	NEW RUSSIAN RUBLE
	FIXED INCOME

	POLISH ZLOTY
	FIXED INCOME

	SOUTH AFRICAN RAND
	FIXED INCOME

	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME


	Sales
	ARGENTINE PESO
	FIXED INCOME

	BRAZILIAN REAL
	FIXED INCOME

	MALAYSIAN RINGGIT
	FIXED INCOME

	POLISH ZLOTY
	FIXED INCOME

	SOUTH AFRICAN RAND
	FIXED INCOME

	US DOLLAR
	CASH EQUIVALENTS
	FIXED INCOME
	SHORT TERM MATURITIES



	NHIS ARIEL
	Purchases
	BRAZILIAN REAL
	EQUITY

	CANADIAN DOLLAR
	EQUITY

	EURO CURRENCY
	EQUITY
	EQUITY

	HONG KONG DOLLAR
	EQUITY

	POUND STERLING
	EQUITY

	SWISS FRANC
	EQUITY

	THAILAND BAHT
	EQUITY

	TURKISH LIRA
	EQUITY

	UAE DIRHAM
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	BRAZILIAN REAL
	EQUITY

	EURO CURRENCY
	EQUITY
	EQUITY
	EQUITY
	EQUITY

	SWISS FRANC
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS
	EQUITY



	NHIU LOMBARDIA
	Purchases
	AUSTRALIAN DOLLAR
	EQUITY

	EURO CURRENCY
	EQUITY

	JAPANESE YEN
	EQUITY

	NORWEGIAN KRONE
	EQUITY

	POUND STERLING
	EQUITY

	SOUTH KOREAN WON
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	BRAZILIAN REAL
	EQUITY

	DANISH KRONE
	EQUITY

	EURO CURRENCY
	EQUITY

	HONG KONG DOLLAR
	EQUITY

	JAPANESE YEN
	EQUITY

	POUND STERLING
	EQUITY

	SOUTH KOREAN WON
	EQUITY

	SWEDISH KRONA
	EQUITY

	US DOLLAR
	CASH EQUIVALENTS



	NHIV WILLIAM BLAIR EM SMALL CAP
	Sales
	US DOLLAR
	EQUITY



	NHIW ASHMORE EM GLOBAL SMALL CAP
	Purchases
	US DOLLAR
	EQUITY



	NHIX CRESCENT DIRECT LENDING
	Purchases
	US DOLLAR
	FIXED INCOME


	Sales
	US DOLLAR
	FIXED INCOME



	NHIY APPOMATTOX
	Purchases
	US DOLLAR
	CASH EQUIVALENTS
	EQUITY


	Sales
	US DOLLAR
	CASH EQUIVALENTS



	NHIZ ROCK CREEK
	Purchases
	US DOLLAR
	CASH EQUIVALENTS


	Sales
	US DOLLAR
	CASH EQUIVALENTS




	Fund Summary
	NHDF LSV ASSET MGMT-LARGE CAP VAL
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHDG ISBI-RHUMBLINE ADVISORS
	NHDM ISBI - RHUMBLINE ADVISORS, LLC
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHDU ISBI - IRON BRIDGE CAP MGMT
	Purchases
	CASH EQUIVALENTS


	NHDX ISBI - OPUS CAPITAL MGMT
	NHDY ISBI - SEGALL BRYANT & HAMILL
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHDZ ISBI - WLLM BLAIR AND COMPANY
	NHEB ISBI - TEMPLETON INVSNT CNSL
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHEF ISBI CLIENT MANAGED
	NHEG ISBI - GLOBEFLEX CAPITAL
	NHEH SSGA INTL SMALL CAP
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHEI ISBI - GROSVENOR CAPITAL MGMT
	Purchases
	CASH EQUIVALENTS

	Sales
	EQUITY


	NHEJ ISBI - REAL ESTATE
	Purchases
	EQUITY

	Sales
	EQUITY


	NHEL ISBI - PRIVATE EQUITY
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHEM ISBI - CASH OVERLAY
	Purchases
	CASH EQUIVALENTS
	FUTURE BUY TO OPEN

	Sales
	CASH EQUIVALENTS
	SHORT TERM MATURITIES
	FUTURE SELL TO CLOSE


	NHEN ISBI - CASH
	Purchases
	CASH EQUIVALENTS

	Sales
	CASH EQUIVALENTS


	NHEP ISBI -CB RICHARD ELLIS INV
	Sales
	EQUITY


	NHEQ ISBI - ING CLARION
	Purchases
	EQUITY

	Sales
	EQUITY


	NHER ISBI - COMMONWEALTH REALTY ADV
	Sales
	EQUITY


	NHEU ISBI - RHUMBLINE ADVISERS
	NHEX ISBI - CHANNING CAPITAL MGMT
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHEY ISBI - DECATUR CAPITAL MGMT
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHEZ ISBI - ATLANTA LIFE INV ADV
	Purchases
	CASH EQUIVALENTS

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHFG ISBI - WESTERN ASSET MGMT
	NHFJ ISBI - LM CAPTIAL GROUP LLC
	Purchases
	CASH EQUIVALENTS
	FIXED INCOME

	Sales
	CASH EQUIVALENTS
	FIXED INCOME


	NHFL ISBI -  COMMINGLED MBS ACCT
	Sales
	EQUITY


	NHFM ISBI - SSGA DOMESTIC EQUITY
	NHFN ISBI-DOUBTFUL/DESP/WORTHLESS
	NHFO ISBI-RECLAIM ACCOUNT
	NHFR TRANSITION FUND 3
	NHFS ISBI-FORT WASHINGTON
	Purchases
	CASH EQUIVALENTS
	FIXED INCOME

	Sales
	CASH EQUIVALENTS
	FIXED INCOME


	NHFU ISBI - MESIROW FINANCIAL
	Purchases
	CASH EQUIVALENTS


	NHFV ISBI - IVY ASSET MGMT
	NHFX ISBI - BRANDYWINE
	NHFY TRANSITION FUND 2
	NHFZ ISBI - ROCKCREEK
	NHHA ISBI - MACQUARIE
	NHHB ISBI - ALLINDA
	Purchases
	EQUITY

	Sales
	EQUITY


	NHHD TRANSITION FUND 1
	NHHF LOOMIS SAYLES
	NHHG ISBI - ENTRUST CAPITAL
	Purchases
	CASH EQUIVALENTS

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHHI SSGA MSCI EAFE INDEX
	NHHJ SSGA MSCI ACWI US INDEX
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHHL ISBI - CRESCENT CAPITAL GROUP
	Purchases
	CASH EQUIVALENTS
	EQUITY
	FIXED INCOME

	Sales
	CASH EQUIVALENTS
	FIXED INCOME
	SHORT TERM MATURITIES


	NHHM MCDONNELL INV MGT
	Purchases
	CASH EQUIVALENTS
	EQUITY
	FIXED INCOME

	Sales
	CASH EQUIVALENTS
	FIXED INCOME
	SHORT TERM MATURITIES


	NHHN WESTERN PASS-THROUGH FUND
	NHHO ISBI - FIDUCIARY MGT ASS.
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHHP ISBI - NEW VONTOBEL
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHHQ ISBI - SSGA MSCI EAFE SM CAP
	NHHR MACQUARIE INFRASTR PRTNR II
	NHHS ISBI - ALINDA INFRASTR FD II
	Purchases
	EQUITY

	Sales
	EQUITY


	NHHU MACQUARIE EURO INFR PRT III
	Sales
	EQUITY


	NHHV LSV ASSET MGMT-INTL SM CAP VAL
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHHW CHICAGO EQUITY CORE
	Purchases
	CASH EQUIVALENTS
	FIXED INCOME

	Sales
	CASH EQUIVALENTS
	FIXED INCOME


	NHHX CHICAGO EQUITY WORK OUT
	NHHY ISBI - RHUMBLINE 1000 VAL
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHHZ ISBI - RHUMBLINE 2000 VAL
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY
	FIXED INCOME


	NHID ISBI - GARCIA HAMILTON ASSOC
	Purchases
	CASH EQUIVALENTS
	FIXED INCOME

	Sales
	CASH EQUIVALENTS
	FIXED INCOME


	NHIH SSGA SMALL CAP CORE
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHIJ ISBI - PREMIERE PARTNERS
	Sales
	EQUITY


	NHIL SSGA EMERGING MARKETS
	NHIM SSGA MID-CAP GROWTH
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHIO WELLINGTON INTERNATIONAL FIXED
	Purchases
	CASH EQUIVALENTS
	FIXED INCOME
	OPTIONS BOUGHT
	FUTURE BUY TO CLOSE
	FUTURE BUY TO OPEN

	Sales
	CASH EQUIVALENTS
	FIXED INCOME
	OPTIONS EXPIRED_BUYS
	FUTURE SELL TO CLOSE
	FUTURE SELL TO OPEN


	NHIP ISBI - ARIEL MICRO-CAP
	Purchases
	CASH EQUIVALENTS

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHIQ SSGA EME SMALL COMMINGLED
	Sales
	EQUITY


	NHIR STANDISH
	Purchases
	CASH EQUIVALENTS
	FIXED INCOME

	Sales
	CASH EQUIVALENTS
	FIXED INCOME
	SHORT TERM MATURITIES


	NHIS ARIEL
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHIU LOMBARDIA
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS
	EQUITY


	NHIV WILLIAM BLAIR EM SMALL CAP
	Sales
	EQUITY


	NHIW ASHMORE EM GLOBAL SMALL CAP
	Purchases
	EQUITY


	NHIX CRESCENT DIRECT LENDING
	Purchases
	FIXED INCOME

	Sales
	FIXED INCOME


	NHIY APPOMATTOX
	Purchases
	CASH EQUIVALENTS
	EQUITY

	Sales
	CASH EQUIVALENTS


	NHIZ ROCK CREEK
	Purchases
	CASH EQUIVALENTS

	Sales
	CASH EQUIVALENTS




